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BusupoBanue PII/I 1,151 MciOTHEHUSI B 04epeIHOM y4eOHOM Toay
"YTBEPXKIAIO"

Pabouas nmporpamMmma nepecMoTpeHa, o0CcyxkieHa u o1o0peHa i ucronHerus B 2024 - 2025 y4yeOHOoM roay Ha
3acenaHuy Kadenpsl PUHAHCOBBIX yCIyT U OAHKOBCKOTO Jea

[Iportoxomn ot " " 2024 1. No__

3aB. kabennoil 1-p IKOH. HavK. OOLEHT. Bonomenko JI.M. (nomce)

Busuposanue PII/I nj1s1 ucnio/iHeHUs B 0YepeIHOM YUeOHOM rogy
"YTBEPXKJAIO"

Pabouas nporpamMma nepecMoTpeHa, 00CyxieHa 1 0100peHa Jutst ucroiHeHust B 2025 - 2026 yueOHOM roay Ha
3acenanny kadeapsl DUHAHCOBBIX YCIIyT U OAHKOBCKOTO JIela

[Iporokomn ot " " 2025 1. Ne_

3aB. kadempoit 1-p SKOH. HAYK, OLEHT, Boxomenko JI.M. " (mommics)

Busuposanue PII/] nj1s1 ucniojiHeHUs B 0YepeTHOM YUeOHOM IOy
"YTBEPXKJIAIO"

PaGouyas nporpaMma nepecMoTpeHa, o0CyxaeHa 1 og00peHa uist ucnojiHeHust B 2026 - 2027 yueOHOM roay Ha
3acemanunu Kadeapbl PUHAHCOBBIX YCIYT U OAHKOBCKOTO Jeiia

[Iportoxomn ot " " 2026 1. Ne_

3aB. kadbenpoil n-n 3KOH. HaVK. IOLeHT. Bomommenko JI.M. (nomuce)

Buzuposanue PIIJ] 1j1s1 ucniojiHeHUsI B 0YepPETHOM YUYE€OHOM IOy
"YTBEPXKJIAIO"

Pabouas mporpamma nepecMoTpena, oocyxneHa u onoopena ais ucroaerust B 2027 - 2028 yaebHOM TOIy Ha
3acefanuu kKadeapbl DUHAHCOBBIX YCIIYT U 0aHKOBCKOTO JIeNa

[Iporokon ot " " 2027 r. Ne__

3aB. kadenpoii 1-p FKOH. HAyK, MoLEeHT, Bosomenko JI.M. ~ (nommucE)



PA3JIEJI 1. OPTAHU3AIIMOHHO-METOJINYECKHUIA

1.1. OEJIUA JUCHOUTIJINHDbI

Llenp n3y4deHUs AUCUMIUIMHBI «baHKOBCKME PHCKH» — (OPMUpPOBaHHE y OOYYaIOIIMXCS TEOPETHYECKHUX
3HaHUHA U MPAKTUYECKUX HABBIKOB MOCTPOCHUS d((EKTHBHBIX CHCTEM PUCK-MEHEIXKMEHTa B KOMMEpPYECKHX OaHKax
Ha OCHOBE UCIOJIb30BAHNS COBPEMEHHBIX METOJ0B U MHCTPYMEHTOB YIPABJICHUS PUCKAMHU.

1.2. YYEBHBIE 3AJAYU JUCIIUAITIJINHBI

3ajauamul TUCHUITIIHBL SBISIOTCS:
- HCCJICIOBAHUE UCTOPUYECKUX aCTIIEKTOB BOSHUKHOBEHHS PUCKOB, UX OOIIECTBEHHOW U SKOHOMUYECKON TPUPO/IBI;
- W3y4YCHUE TOHATHS M CYI[HOCTHBIX XapaKTEPUCTUK OaHKOBCKMX pHUCKOB, MCCICAOBAaHUE COBPEMEHHBIX
KJIacCU(PUKANNIT PUCKOB B OAHKOBCKOI1 JICSITEIEHOCTH;
- PpacCMOTPEHUC IIOAXOOO0B H TEXHOJIOTUH (1)I/IHaHCOBOFO PUCK-MECHCPKMCHTA U CHeHI/I(I)I/IKI/I ux IPUMCHCHUA B
KOMMEPYECKHX OaHKaXx;
- ACCIIeIOBAHUE MPHUHITUIIOB, STAMOB U CITOCOOOB yIpaBJicHHs OaHKOBCKHMMHU PUCKAMU;
- W3y4eHHWE HOPMATHBHBIX TpeOOBaHUI HM PEKOMEHJANWH K pEryIupOBaHUIO OINECPAIMOHHOTO, PHIHOYHOTO,
KPEIUTHOTO PUCKA, pUCKA HeCOATaHCUPOBAaHHOM JIMKBUHOCTH | JPYIUX BUJIOB PUCKOB B JICATEIIBHOCTA OaHKOB;
- MOJIydeHHE 3HAaHWW O HOBBIX METOIMKAX W MHCTPYMEHTAaX OICHKM OaHKOBCKMX PHCKOB (TIoka3zarenb Value-at-risk,
cTpecc-TecTupoBanue, woaenu RiskMetrics, skoHommueckmii kamutanl W RAROC, omnmwoHBI W KpeaWTHEIC
MIPOU3BO/IHBIC, CEKBIOPUTH3ALINSA);
- TIOJNyYEHUE TMPAKTHYSCKUX HABBIKOB pacueTa pPHCKOB (PMHAHCOBBIX WHCTPYMEHTOB B COOTBETCTBHH C
MEXKAYHAPOIHBIMU CTAHAPTAMU (PMHAHCOBOW OTYETHOCTH.

1.3. MECTO JUCHUIIVIMHBI B CTPYKTYPE OCHOBHOHU OBPA3OBATEJBHOU
ITPOI'PAMMBI

[ukn (pazzen) OIIOII BO: |b1.B

1.3.1. Jucyunauna "bankosckue pucku" onupaemcs wa credyrowue snemenmor OIIOII BO:

OCHOBEHI JCATCIbHOCTH I_IEHTpaJ'IBHOFO OaHka

Banku n OaHKOBCKast ACATCIIbHOCTDb

CrpaxoBanue

MaKpOSKOHOMHKa

MI/IKpOC)KOHOMI/IKa

1.3.2. Jucyunauna "bankosckue pucku" evicmynaem Onopou 0s Cledyrouux 3J1eMeHmos:

Memyﬂapozmme BaJIFOTHBIC U KPECAUTHBIC OTHOLICHUS

IIpepnunnomuas npakTUKa

Y4er u onepanuoHHas ACITEIBHOCTh B OaHKaX

1.4. PE3YJIBTATBI OCBOEHUA JUCIHUIIJIUMHBI:

IIK-3.1: Ilonumaem meopemuvyeckue u Memooono2udecKue OCHOBbL ynpaejierHus OAHKOBCKUMU puckamu

3HaTh:

Yposenb 1 | Teoperndeckue 1 METOIOJIOTHUECKHE OCHOBHI YIIpaBIeHUs OaHKOBCKUMHU PUCKAMHU

YpoBenb 2 | MeToabl 000CHOBAaHUS IEJIECO00PA3HOCTH MTPUMEHEHHS TEOPETUIECKUX H METOIOJIOTUIECKHX OCHOB
yIpaBieHus] 0aHKOBCKUMH PHUCKaMHU

YpoBenb 3 | THCTpYMEHTHI aHAIM3a TEOPETHUCCKIX U METOIOJIOTHIECKIX OCHOB YIIPaBJICHMSI 0aHKOBCKUMHU PHCKAMUH

VYMerTs:
YpoBenb 1 | CuctemMaTtu3upoBaTh TEOPETHUYSCKUE W METOJIOJIOTHUECKUE OCHOBBI  yIPaBICHHS OaHKOBCKHUMHU
pucCKamu

YpoBenb 2 | OGOCHOBBIBATE  I1€71€COOOPA3HOCTh MPUMEHEHUS TEOPETUYECKHMX W  METOJOJIOTHYECKHX OCHOB
yIpaBiicHusI 0AHKOBCKMMHU PUCKaMHU

ypOBeHL 3 AHaJ'II/I3I/Ip0BaTL TCOPECTUUYCCKUC U MCTOJOJIOTUMICCKHUE OCHOBEI YITPABJICHUA 0aHKOBCKUMU pUucCkKaMu

Bnaners:

YIJOBeH]) 1 TeOpeTH‘IeCKI/IMH 1 MCTOJOJIOTUYCCKUMH OCHOBAMHU YIIPABJICHU 0aHKOBCKHMH puckamMu

YpoBenb 2 | Metogamu 000CHOBaHUS 11€7I€COO0PA3HOCTH MPUMEHEHUS TEOPETUYECKUX U METOI0JIOTUYECKUX OCHOB
ynpaBiieHHS OaHKOBCKUMH PUCKAMH

YpoBenb 3 |HCTpyMEHTaMM aHaNHM3a TEOPETUYECKMX W METOJOJIOTUMECKHX OCHOB YIPaBJICHUS OaHKOBCKHUMHU
puckamu

1.4. PE3YJIBTATbI OCBOEHUA JUCILHUIIJIMHBI:

IIK-3.2: J[lemoncmpupyem 3uauue CyWHOCMU U 3HAYEHUs TUMUMUPOBAHUS U De3epPeUpPOBanUs OAHKOBCKUX




PUCKO8

3HaTh:
YpoBenb 1 | CymiHOCTE ¥ 3HA4YCHUE IMMUTHPOBAHUS U PE3SPBUPOBAHNST OAHKOBCKUX PUCKOB
YpoBenb 2 | MeTonbl JTUMUTHPOBAHUS U PE3EPBUPOBAHNS OAHKOBCKUX PHCKOB
YpoBenb 3 | TexHOIOTUY JIUMUTHPOBAHUS U PE3CPBUPOBAHMS OAHKOBCKHX PUCKOB
YMeTh:
Yposens 1 | Onpenensite CyIHOCTh U 3HAYCHUE JIUMUTHPOBAHUS U PE3EPBUPOBAHIS OAHKOBCKHX PHUCKOB
YpoBenb 2 |I[IpuMeHATs METOIBI TUMUTHPOBAHUS U PE3EPBUPOBAHUS OAHKOBCKUX PHCKOB
YpoBens 3 | [IpuMeHSITh TEXHOJIIOTUN TUMUTHPOBAHUS U PE3EPBUPOBAHNS OAHKOBCKUX PHCKOB
Bnanerts:
YpoBenb 1 | CymHOCTBIO ¥ 3HAYCHHEM JIMMUTHPOBAHUS 1 PE3EPBUPOBAHIS OAHKOBCKHX PHUCKOB
YpoBenb 2 | MeTonaMu TUMUATHPOBAHKS U PE3EPBUPOBAHMS OAHKOBCKMX PUCKOB
YpoBensb 3 | TexHONOTUSAMYU TUMUTHPOBAHUS U PE3EPBUPOBAHNS OAHKOBCKUX PUCKOB

1.4. PE3YJIBTATbI OCBOEHUA JUCILHUIIJIUHBI:

1IK-3.3: Uoenmugpuyupyem u anaiusupyem, Kax OmMOEIbHble GUObLL, MAK U KOMWIEKCHble (CUCMEMHblE)
OaHKoBCKUe pucku U 060CHOBbI8AC IPheKmuHbIe UHCMPYMEHMbL YIPAGTEHUS UMU

3HaTh!
YpoBenb 1 | OtaenbHbIC U KOMIUIEKCHBIE (CHCTEMHBIE) BUbI OAHKOBCKUE PHCKU
YpoBeHb 2 | MeToabl aHanu3a, Kak OTAEIBHBIX BUAOB, TAK U KOMIUIEKCHBIX (CHCTEMHBIX) OAHKOBCKHUX PHCKOB
Yposenb 3 | TexHonoruu o6ocHOBaHMs 3PPEKTUBHOCTH UHCTPYMEHTOB YIIpaBIeHHS OaHKOBCKUMH PHCKaMHU
YMeTs:
YpoBenb 1 | OnpenensiTe OTAETBHBIE U KOMIUIEKCHBIE (CHCTEMHBIE) BUbI OAHKOBCKUE PHCKU
Yposenb 2 |IIpuMeHATh METOABI aHAIN3a, KaK OTACIbHBIX BHJIOB, TaK U KOMIUIEKCHBIX (CHCTEMHBIX) OaHKOBCKHX
PHUCKOB
YpoBenb 3 |[IpuMeHATh TEXHONOTHHM OOOCHOBaHUS APPEKTUBHOCTH HHCTPYMEHTOB YIpPAaBICHHsS OaHKOBCKHUMHU
pHUCKaMu
Bragets:
YpoBenb 1 | OTaenbHBIMU H KOMIIJIEKCHBIMU (CUCTEMHBIMH) BUJAMH OaHKOBCKUX PHCKOB
YpoBenb 2 | Metonamu aHanmu3a, Kak OTAETBHBIX BUIOB, TAK U KOMITJIEKCHBIX (CUCTEMHBIX) OAHKOBCKHX PHUCKOB
YpoBenb 3 | TexHonorusimu 060cHOBaHMS 3G HEKTUBHOCTH HHCTPYMEHTOB YIpaBieHUs OaHKOBCKUMH PHCKAMHU
B pezynomame oceoenusn oucyunaunvt ""banxoeckue pucku'' obyuaiowuiica 00nceH:
3.1 |3nars:
Kputepun counanbHO-3KOHOMUYECKOH 3()()EKTHBHOCTH, PUCKOB M BO3MOXKHBIX COLHMAIBHO-3KOHOMHYECKUX
MOCJENCTBUI IS OLEHKH IpeJlaraeMbIX BapUAHTOB YIPABICHYECKUX pelleHuid B cdepe opraHumsaimuu u
ocyliecTBlIeHHsT OaHKOBCKOW aesTenbHOCTH. CyYIIHOCTh METOAOB M NPHEMOB MPOBEACHHS HCCIEJOBAHHN
npo0JeM YCTOHYMBOCTH KPEOUTHBIX OpraHM3auui Uil pa3paboTKH 3G (EKTHBHBIX METOAOB ee oOecreyeHus
¢ yueToM (paKTOpa HEOIPEAEIEHHOCTH
3.2 | Ymern:
OneHuBaTh NpeaIaraeMble BapHaHThl YNPABICHUECKHX pELICHUI B cdepe OpraHu3alud U OCYIIECTBICHHUS
0aHKOBCKOH JesITEeNBHOCTH, pa3pabaTbiBaTh M OOOCHOBBIBATH IMPE/UIOKEHHS IO UX COBEPUICHCTBOBAHUIO C
y4eTOM KPHUTEPHUEB COLUHAIBHO-SKOHOMHYECKOH 3()()EKTHBHOCTH, PHUCKOB M BO3MOXHBIX COLHAJIbHO-
SKOHOMUYECKUX TOCIEICTBUH. AHAIM3UpPOBaTh MPOLECCHl, MPOTEKAIOIIWE Ha YPOBHE KPEOUTHOU
OpraHu3aldy C y4€TOM BHEIIHMX U BHYTPEHHHMX DPHUCKOB M HMX BO3JEHCTBHE HAa YCTOWYMBOCTH OTIEJbHBIX
0aHKOB
3.3 | Buagersn:




HaBblkamMy OLICHKHM YNpaBICHYECKMX peENICHUu B cdepe OAHKOBCKON JESATENBHOCTH, pa3pabOTKu U
000CHOBaHUS MPEIJIOKECHUH 10 WX COBEPIICHCTBOBAHUIO C yYETOM KPUTEPHEB COIHMAIbHO-3KOHOMHUYECKOMH
3¢(EKTUBHOCTH, PUCKOB M BO3MOXKHBIX COILMAIBHO-IKOHOMUYECKHX TOCIEACTBHA. HaBblkaMu TpOBEICHUS
HCCIICIOBAHUI MPOOJeM YCTOWYMBOCTH KPEAWTHON OpraHu3aiuu s pa3paboTke 3((EKTHBHBIX METOJI0B
ee obecredeHus ¢ yueToM (pakTopa HeOolpeaeIeHHOCTH.

1.5. ®OPMbI KOHTPOJIA

Texkymii KOHTPOJH YCIEBAaEMOCTH TIO3BOJISIET OIEHUTH YPOBEHb C(HOPMHUPOBAHHOCTH 3JIEMEHTOB
KOMIIETEHIIMI (3HAHWH, YMEHUH U TPUOOPETEHHBIX HABBIKOB), KOMIIETEHLWH C IOCIEAYIOMUM O0bEeIUHEHUEM
OLIEHOK W NPOBOAUTCS B (OpME: YCTHOTO ONpoca Ha JIEKIMOHHBIX M CEMHUHAPCKHUX/TIPAKTUYECKUX 3aHITUSIX
(bpoHTaNBHBIN, WHAWBUAYAIbHBIA, KOMIUICKCHBIN), MMCEMEHHOW IMPOBEPKH (TECTOBBIE 3aJaHWsl, KOHTPOIb 3HAHUN
Mo pa3feny, CUTYallMOHHBIX 33JaHWi M T.II.), OLEHKM AKTHBHOCTH pPabOThl OOyJaroIIerocss Ha 3aHATHH, BKIIOYas
3aJaHus AJIs1 CAMOCTOSITEIbHOM PaOOTHI.

Hpomeonymouna}l ammecmauus

Pe3ynbTaTel TEKymIEro KOHTPOJSI M TIPOMEXKYTOUHOW aTTecTauud (OPMHUPYIOT PEUTHHTOBYIO OLCHKY
paboTel crymeHta. Pacmpenenenme OamioB mpu  (pOpMHpPOBaHWM PEUTHHTOBOM OIEHKH pabOTBl  CTyAeHTa
OCYHIECTBIISIETC B COOTBETCTBMM C JCWCTBYIOIIMM JIOKaJbHBIM HOPMAaTWBHBIM akToM. llo  amcummnnmae
"bankoBckHe pUCKH" BHIOM NMPOMEXKYTOUHOM aTTeCTalluM SABISAETCS ODK3aMeH

PA3JIEJI 2. COAEPKAHUE JTUCIIUITJIMHbI

2.1. TPYJOEMKOCTBb OCBOEHUA JUCIIUIIJIMHBI

OO6mmast TpynoEMKOCTh AUCIMILIAHEI "baHKOBCKHE pHUCKH" COCTaBIsACT 5 3a4éTHhICe eauHMIb, 180 gacos.
KonudecTBO 4acoB, BBIACISEMBIX Ha KOHTAKTHYIO PabOTy C IMpermojaBaTeieM U CaMOCTOSATENBHYI0 PaboTy
00yJaroIerocs, onpeaensieTcs y4eOHbIM TUTaHOM.

2.2. COAEPKAHUE PA3JIEJIOB JUCHHUIIJIMHBI

HaumenoBanue pasnesoB u TeMm /Buj 3aHATHS/ Cemectp | Haco | Komneren- | JIuteparypa | Uurte | IIpumeuanue
/ Kype 197071 pakT.
Pa3zgen 1. TEOPETUYECKUME N
METOJOJIOT'HYECKHUE OCHOBBI
YIPABJIEHUSI BAHKOBCKNUMHU PUCKAMUT
Tema 1.1. CynrHoCTh 1 BUIBI OAHKOBCKUX 7 2 IIK-3.1 JI1.1 0
puckos /Jlex/ J1.3J12.2
JI2.3J13.1
2133
Tema 1.1. CynrHOCTh 1 BUIBI OAHKOBCKUX 7 2 T1K-3.1 JI1.1 0
puckoB /Cem 3an/ JI1.2J12.2
JI2.3J13.1
J3.2
21
Tema 1.1. CymHOCTb 1 BUIIBI OaHKOBCKHX 7 10 [IK-3.1 J.1 0
puckos /Cp/ JI1.3J12.2
JI2.3J13.1
JI3.3
2133
Tema 1.2. Cucrema yrpaBienusi 0aHKOBCKHME 7 2 I1K-3.1 JIT.1J11.2 0
puckamu /Jlex/ JI1.3J12.2
J12.3J13.1
33
Tema 1.2. Cucrema ympasieHus] 0aHKOBCKHMH 7 4 [IK-3.1 JI1.1J11.2 0
puckamu /Cem 3an/ JI1.3J12.2
JI2.3J13.1
JI3.2
33




Tema 1.2. Cucrema yrpaBienusi 0aHKOBCKHMH I1K-3.1 JIT.1J11.2
puckamu /Cp/ JI1.3J12.2
JI2.3713.1
JI3.3
33
Paznen 2. YIIPABJIEHUE OTAEJBbHBIMHU
BUJIAMHU PUCKOB
Tema 2.1. KpenutHasiii puck /Jlex/ IK-3.1 J1.2
MK-3.3 JI1.3J12.2
JI2.3713.1
2335
Tema 2.1. Kpenutnsiii pruck /Cem 3an/ I1K-3.1 J1.2
MK-3.3 JI1.3J12.2
JI2.3J13.1
JI3.2
3335
Tema 2.1. Kpemuthsrtii puck /Cp/ IIK-3.1 J1.2
MK-3.3 JI1.3J12.2
JI2.3713.1
JI3.3
2335
Tema 2.2. [IponenTHsblit puck /Jlex/ IK-3.1 J.2
MK-3.3 | JI1.3J12.3J13
1
35
Tema 2.2. [IponeHTtHsIH prck /Cem 3an/ IIK-3.1 Jd1.2
MK-3.3 | JI1.3J12.3J13
A J13.2
35
Tema 2.2. [IponenTuslii puck /Cp/ IIK-3.1 J1.2
MK-3.3 | JI1.3J12.3J13
1133
35
Paznen 3. JMMUTHUPOBAHUE N
PESEPBUPOBAHU PUCKOB
Tema 3.1. Puck HecOamaHCHpOBAaHHOM I1K-3.1 J1.2
nukBuaHOCTH /JIeK/ IIK-3.2 JI1.3J13.1
IK-3.3 32 23 D4
35
Tema 3.1. Puck HecOanaHncupoOBaHHOU IIK-3.1 J1.2
smkBuHOCTH /CeM 3aH/ T11IK-3.2 | JI1.3J12.3JI3
MK-3.3 1 J13.2
32 33 54
35
Tema 3.1. Puck HecOamaHCHpOBaHHOM I1K-3.1 J1.2
mkBugHOCTH /Cp/ IIK-3.2 | JI1.3J12.3J13
[K-3.3 1 J13.3

02 33 54




35

Tema 3.2. OcoOEHHOCTH peryIupPOBAHUS 4 IIK-3.1 J1.2
OTZAEJIBHBIX COBOKYITHBIX KPEAUTHO- IIK-3.2 | JI1.3J12.3J13
(hMHAHCOBBIX PUCKOB /JIex/ I1K-3.3 A
012233
35
Tema 3.2. OcoOOEHHOCTH PETyIUPOBAHUS 6 I1K-3.1 J1.2
OTJIEJIbHBIX COBOKYIMHBIX KPEAUTHO- [IK-3.2 JI1.3J13.1
¢uHaHCcOBBIX pucKoB /Cem 3aH/ [IK-3.3 J3.2
212233
35
Tema 3.2. OcoOEHHOCTH pETyINPOBaHUS 9 IIK-3.1 Jd1.2
OTJIEJbHBIX COBOKYITHBIX KPEIUTHO- IIK-3.2 JI1.3J13.1
(unHaHCcOBBIX puckoB /Cp/ IIK-3.3 JI3.3
0102233
25
Pa3gen 4. KOMIIVIEKCHBIE PUCKHU BAHKA
Tema 4.1. Onepanuonnsie pucku /Jlex/ 4 IIK-3.1 JI1.1
IK-3.2 J1.2J12.2
I1K-3.3 JI2.3J13.1
012233
2435
Tema 4.1. Onrepartnonnsie pucku /CeM 3an/ 4 T1K-3.1 JI1.1
[IK-3.2 JI1.2J12.2
IK-3.3 JI2.3J13.1
JI3.2
012233
2435
Tema 4.1. Oneparrionnsie pucku /Cp/ 10 I1K-3.1 JI1.1
[IK-3.2 JI1.2J12.2
[IK-3.3 J12.3J13.1
JI3.3
012233
2435
Tema 4.2. Pucku B MEXIyHapOJAHBIX OMEPAIUAX 4 TIK-3.1 JI1.2
KOMMepUecKkux 0aHkoB /JIex/ MK-3.2 JI1.3712.1
[IK-3.3 J12.3J13.1
02 33 D4
35
Tema 4.2. Pucku B MeXAyHApOAHBIX ONEPALIUIX 6 IIK-3.1 Jd1.2
KoMMepuecKkux 0ankoB /CeM 3aH/ I1K-3.2 JI1.3J12.1
I1K-3.3 JI2.3J13.1
JI3.2
02 33 54
35
Tema 4.2. Pucku B MeXAYHAPOJHBIX ONEPAIIHIX 10 TIK-3.1 JI1.2
KoMMepueckux 0aHkoB /Cp/ K-3.2 | JI11.3J12.3J13
IIK-3.3 1J13.3
9233
Tema 4.3. Pucku moTpeOuTeIhCKOro 4 IIK-3.1 J1.2
KkpenuToBanwus /JIex/ I1K-3.2 JI1.3J12.2
[IK-3.3 JI2.3J13.1

019233




Tema 4.3. Pucku notpeOuTeIbCKOro 7 6 IK-3.1 J1.2 0
kpeautoBanus /Cem 3aH/ T1K-3.2 JI1.3J12.2
MK-3.3 J12.3713.1
JI3.2
0193233
Tema 4.3. Prucku moTpeOUTEIbCKOTO 7 10 I1K-3.1 J1.2 0
kpenurosanus /Cp/ [IK-3.2 JI1.3J12.2
IK-3.3 J12.3J13.1
JI3.3
215233
/Konc/ 7 2 0

PA3JAEJI 3. OBPASOBATEJIBHBIE TEXHOJIOT'UH

3.1 B nmpomecce ocBoeHHS — AMCHMIUIMHBI  "BaHKOBCKME  pUCKH"  HCIONB3YIOTCA  CIEAYIOLIHE
oOpasoBarenbHble TexHonmoruu: nekiuu (JI), cemunapckue 3amstus (C), camocrostenbHas pabota crynertoB (CP)
0 BBITIOJTHEHUIO Pa3INYHbIX BHJOB 33aHUH.

3.2 B mpouecce OCBOEHHS IUCHUILUIMHBI "BaHKOBCKHE pPHUCKH" HCIIONB3YIOTCS CIEAYIONIUE WHTEPaKTUBHBIE
oOpa3zoBarenbHble TexHoNoruu: mnpobmeMHas nekius (I1JI). JlekuuoHHBI MaTepuan TpEACTaBIeH B BHJAE CIAiiji-
mpe3eHTanmu B ¢opmare «Power Pointy. [ HarmsgHOCTH HCIIONB3YIOTCS MAaTE€pHalbl PAa3NWYHBIX HAyJIHBIX H
TEXHUUYECKHX OKCIIEPUMEHTOB, CIPAaBOYHBIX MAaTepUAliOB, HAay4dHbIX cTarteil T.4. B Xone Jekuumu mperycMOTpeHa
oOpaTHasi CBsI3b CO CTYICHTAMH, AaKTUBU3UPYIOIIME BOMIPOCH, MHPOCMOTP W oOcykieHue BuaeopuiabmoB. [lpu
MIPOBEJICHUN TIEKIIH HCTIONB3YEeTCS MPOOIEMHO-OPUEHTHPOBAHHBIN MEXTUCITUTLTHHAPHBIH MOIXO,
MPEATOJIATAIOIINE TBOPUECKHE BOIIPOCHI M CO3JIAaHHE JIUCKYCCUOHHBIX CUTYAIIHH.

[Ipu U3MOKEHUU TEOPETHUECKOTO MaTephalla MCIIOJIB3YIOTCS TaKMe METOMBI, KaK: MOHOJIOTHYECKHH, MOKa3aTelbHBIH,
TUAIIOTUYECKAN, DIBPUCTHYECKHUM, HWCCIIEOBATENbCKAN, TPOOJIEMHOE H3IOKEHHE, a TaKkKe CIEAYIOIINE IPHHIINIIBI
MUIAKTAKA BBICIIEH IIKOJIBI, TaKWe KakK: IIOCIIEOBAaTeIbHOCTh M CHCTEMAaTHYHOCTh OOY4YeHHsI, JOCTYITHOCTb
00y4YeHHUs, TPUHIUI HAYYHOCTH, MPUHIIMITBI B3aUMOCBSI3U TECOPHHM M NPAKTUKH, HATTISAHOCTH U Ap. B KoHIle Kaxmoi
JIEKIUH [IPEyCMOTPEHO BPEMS JIJIsl OTBETOB HA MPOOJIEMHBIE BOIIPOCHL.

3.3 CamocrosTenbHas pabora TmpeAHa3HadeHa IS BHEAYOTUTOPHOW  pabOThI  CTYICHTOB, CBSI3aHHOH C
KOHCIIEKTHPOBAaHHEM HCTOYHHKOB, YI€OHOTO Marepualia, U3ydeHHEeM JOMOJHHUTENFHON JTUTEpaTyphl MO JAUCHUILIMHE,
MOJITOTOBKOHM K TEKYyIIEMY U CEMECTPOBOMY KOHTPOJIO, a TaKKe BBIIOJIHEHHEM HHAMBUAYAIBHOTO 3agaHus B (opme

pedepara.

PA3JIEJI 4. YHEBHO-METOANYECKOE U MATEPUAJIBHO-TEXHUYECKOE
OBECIIEYEHME JUCHHUIIJINHBI

4.1. PexoMeHayemMas JuTeparypa

1. OcHoBHas TUTEpaTypa

ABTODHI, 3araBue W3 narenscTBO, IO
JI1.1 | B. H. IlluToB bankoBckoe neno: yaedHOe ocodue (126 c.) YaesHoBCK : Yl TY, 2022
JI1.2 |E. B. bepexnas, C. | Ynpaienue 0aHKOBCKMMHU puckamu : yaeOHUK (180 c.) Mocksa: amkos u K,,
B. 3enuenko, M. B. 2020
Cepomntan, O. B.
bepexHnas
JI1.3 | Honeukona, O. HO. | YnpaBnenue 0aHKOBCKMMHU M CTPaXOBBIMH PUCKAMH : Openodypr : OI'Y, 2019

yaeOHoe mocoome (101 c.)

2. JlonoTHUTEIBbHAS JTUTEPaTypa

ABTOpBHI, 3arnaBue N3narenscTBO, rOg
J12.1 |Iloropsxenbckas, baHkoBckHe pHUCKH : yueOHO-METOAUYECKOE TToco0ue IOy BIIO «/IOHAYUI'Cy,
H. B. Ui o0yvaromuxcs 4 Kypca oOpa3zoBaTesbHON 2023

NporpaMMbl 0akanaBpraTa HalpaBICHUS MOJATOTOBKU
38.03.01 «DxoHoMuUKa» (1Tpodhuiib « BaHKOBCKOE J€II0%)
ouHoit hopMbl 00yuenus (317 c.)




ABTODHI, 3arnaBue W3 narenscTBO, 1O

JI2.2 | Tapxanoga, E. A. bankosckoe neno. TecTst Mocksa : 3naTenscTBO
IOpaiit, 2020
: yuebHOe mocoOue /i By30B (40 c.)

JI2.3 | C. A. Tonosanb, H. |BbankoBckoe aemno : yae6Hoe mocobue (132 c.) Upxyrek : UpI'YIIC, 2020
B. fIxoBneBa

3. MeToanueckue pa3padoTKku

ABTODHI, 3arnaBue W3 narenscTBO, O

JI3.1 baHKOBCKHE PUCKHA : KOHCIIEKT JICKITHH IS Honeux: ®I'bOY BO
H. B. obyuaromuxcs 4 Kypca HampaBJICHUS TIOITOTOBKU "TOHAYUIC", 2023
ITorop:xenbckas 38.03.01 Oxonomuka (mpoduib «baHKOBCKOE 0% )

ouHoit hopmbl 0O0yueHwust (389 c.)

JI3.2 baHkoBCKME pUCKU: METOANYECKUE PEKOMEHAAIUH ISl Jonenk: ®I'bOY BO
H. B. NPOBEICHNSI CEMUHAPCKUX 3aHATUH i1 oOyqaromuxcs 4 | "JOHAYUIC", 2023
[Toropskenbckas Kypca HanpasieHus noarotoBku 38.03.01 DxonoMuka

(mpodmnb «baHKOBCKOE /1€710%) OYHOM (HOPMBI 00YICHUS
(36¢)

JI3.3 BaHKOBCKHE PHUCKH : METOAMYECKHE PEKOMEHIAINH 110 Honeuk: ®I'bOY BO
H.B. OpraHW3alliU CAMOCTOSTEIHON PaOOTHI I "HOHAYUIC", 2023
[Torop:xenbckas oOyuaromuxcs 4 Kypca HalpaBIeHUs TOTOTOBKH

38.03.01 DxoHomuKa (podnith « BaHKOBCKOE JIEN0Y)
0o4HO# (hopMbI 00ydeHwMS (29 ¢.)

4.2. llepevyeHb pecypcoB
HH(OPMALMOHHO-TEJIEKOMMYHMKAMOHHOI ceTu "UHTepHeT"

5 ONEKTPOHHBIH Karajor W3IaHAN dIBOY BO

"TOHAYUTC" http://unilib.dsum.internal/

np | HayuHas snexrponnas 6ubmmorexa «KUBEPJIEHHKAY https:/cyberleninka.ru/

3 |Hayunas snexrponHas 6ubnuoreka eLIBRARY.RU http://elibrary.ru/

4 IenTpanbueiit 6ank Poccuiickont denepanuu https://www.cbr.ru

5 |Munucreperso ¢punancos Poccuiickoit Dexepaumn http://www.minfin.ru

4.3. IlepevyeHsb MpPOrpaMMHOro odecrevyeHus

JluneH3noHHOE H  CBOOOJHO  pacmpocTpaHseMoe  NporpaMMHOe  obecriedeHHWe, B TOM  YHCIIE
OTEYECTBEHHOTO MTPOU3BOJICTBA!
1. Mynberumenuiineie mporpammbel: Windows 8.1 Professional x86/64 (akagemuueckas mnommucka DreamSpark
Premium), MS Windows 7 (JIuneH3moHHass BepcHs ONEPAMOHHOW CHCTEMBI IOATBEp)KICHA CepTH(PHUKATAMHU
nojuimHHOCTH cucteMbl Windows Ha kopmyce I1K ), MS Office 2007 Russian OLP NL AE (aumensun Microsoft Ne
42638778, Ne 44250460), MS Office 2010 Russian (unien3un Microsoft Ne 47556582, Ne 49048130), MS Office
2013 Russian (mumensun Microsoft Ne 61536955, Ne 62509303, Ne 61787009, Ne 63397364), Mozilla Firefox
(mmuensus MPL2.0), LibreOffice 4.3.2.2 (iunensust GNU LGPL v3+ u MPL2.0)
2. DNeKTpoHHAas TouTa
3. Obnaynas matpopma ZOOM,Google Meet,mporpammuoe odecnieuenne Skype
4. Bupryansaas obygarormas cpeqa MOODLE

4.4. llpodeccuonanbHbie 0a3bl JAHHBIX U HH(OPMAIHOHHbIE CTIPABOYHbIE CHCTEMBbI

[Iporpammuoe obecnieuenne «Paboure mporpaMMbl AMCHWIUIMH» B cocTaBe mporpamMmHoro komruiekca «IIJIAHBI»
Bepcuu 4.42.

Onexrponsslid katajor uzganuit ®I50Y BO "JOHAYUIC" - http://unilib.dsum.internal/

Hayunas snexrponnas 6ubnmoreka « KUBEPJIEHMHKAY - https://cyberleninka.ru/

Hayunas snekrponnas 6udnuorexka eLIBRARY.RU -http://elibrary.ru/defaultx.asp

OnekrponHas Oubmuorexka WMucturyra mnpobnem poiHka PAH  Poccwiickoit akagemun Hayk (MIIP PAH) —
http://www.ipr- ras.ru/libr.htm

DnexTpoHHas OuOIMOTeKa (peepaabHOro rocyaapCTBEHHOTO OIOKETHOrO 00pPa30BaTE/IbHOTO YUPEKIAECHHUS BBICIIETO
obpazoBanus «BopoHexckuil rocynapcTBeHHBIH yHUBepcuTeT» https:/lib.vsu.ru/

OnexrpoHHas OuOIMOTEKa (enepasbHOro roCyAapCTBEHHOIO OIOKETHOTO 00pa30BaTENbHOIO YUPEKIEHHS BBICILIETO
o0OpazoBaHUs "VYpanbckuit rOCyIapCTBEHHBIH SKOHOMHUYECKHUI YHHBEpCUTET"




https://www.usue.ru/studentam/biblioteka/

Kypnain «/lenbru u Kpenut» [Dnekrponnsiii pecype| — Peskum noctyma: https://rjmf.econs.online/2020/3/

Kypnan «MexayHapoaHsie ipoLiecch» [DNeKTpoHHBIN pecype]| — Pexxum goctyna: http://www.intertrends.ru

0030p nesrenpHOCTH banka Poccnu 1o yripaBineHuI0 BaTIOTHRIMU aKTHBaMHU [ DIEKTPOHHEIHN pecypc] — Pexxum moctyma:
https://www.cbr.ru/Content/Document/File/95298/2019-04 res.pdf

Global Association of Risk Professionals | GARP [DnexrponHsiii pecypc] — Pexxum nocryna: http://www.garp.org

BIS [DOnexrponnslii pecype] — Pexxum moctyna: http://www.bis.org

European Central Bank [Dmektpornslii pecypc]: — Pexxum noctyma: http://www.ecb.int

Mesxaynaponusiii BamoTabiii @onn [DnexTpoHHbIH pecype]: — Pexxum goctyna: http://www.imf.org

International Swaps and Derivatives Association [ 9aexTpoHHBIH pecypc]: — Pexxum moctyna: http://www.isda.org

The World Bank [nekTponnsiit pecypc]: — Pexxum mocrtyna: http://www.worldbank.org

HenTpanbuerit 6ank Poccuiickoii @enepanuu [DieKTpoHHBIN pecype]: — Pexkum poctyma: https:/ www.cbr.ru
Puck-akagemus u AHO JII1O «MICAPy» [Onekrponnsiii pecypc]: — Pexxum nocryna: https://risk-academy.ru/category/
news/risk-management/

MunucrepctBo ¢punaHcoB Poccutickoit Deneparuu [ DnekTpoHHbIH pecype]: — Pexxum noctymna: http://www.minfin.ru
DenepanbHas cayx0a rocynapcTBeHHON cratucTiku PD [DnexTponHslil pecype]: — Pexxum goctyna: http://www.gks.ru
IIpaBuTenbcTBo Poccuiickoit @enepanmm [ DMeKTpOHHEIN pecypc]: — Pexxum moctyma: http://www.government.ru
OKcnepTHbI HHCTUTYT, PO [DnexTpoHHbIi pecype]: — Pesxum goctyna: http://www.exin.ru

OKkoHOMHYECKas IKcTiepTHas rpymia, PO [Onekrponnsiil pecypc]: — Pexxum noctyma: http://www.eeg.ru

MMBSB [OnektponnsIit pecype]: — Pexxum goctyma: http://www.micex.ru

JlonnoHckas oupska [DnekTpoHHbIi pecype]: — Pexum goctyma: http://www.LondonStockExchange.com

4.5. MaTepuajJbHO-TEXHUYECKOe oOecrevyeHne TUCUMIIIHHBI

Y4eOHble aygUTOPUHM [UIA TNPOBEACHUS 3aHATHH JIEKHMOHHOIO M CEMHUHApCKOro THIIA,
KOHCYJIbTAIlUH, TEKYIIETO KOHTPOJISI ¥ IPOMEXKYTOUHOW aTTeCTalHu:
— KOMIUIEKT MYJIbTHMEAUHHOTO 000pyA0BaHUs: HOYTOYK, MyJAbTUMEIUIHBIA IPOECKTOP;
- cHeuManu3upoBaHHAs MeOenb: pabouee MecTo Mpernojasarelisi, paboune Mecta oOyuaromuxcs (64), cranuoHapHas]
nmocka, dkpaH, Windows 8.1 Professional x86/64 (akamemmdeckas moammcka DreamSpark Premium), LibreOffice
4.3.2.2 (muuen3ust GNU LGPL v3+ u MPL2.0);
— crenuanyu3upoBaHHas MeOenb: padodyee MECTO MpenojaaBaTess, padoune Mecta oOydaromuxcs (40), cranmoHapHas
JIOCKa, IIPOEKTOP, 3KPaH, IEMOHCTPALMOHHBIE IIJIAKATHI.

[Tomemmenust 1T CaMOCTOATEIBHOW pabOTHI C BO3MOXKHOCTHIO TOAKIIOUEHUs K cetd "HMuTepuer" wu
o0ecriedeHneM JOCTyNa B 3JIEKTPOHHYI0 HH(OpMAIMOHHO 0Opa3oBaTENbHYIO CpeAy OpraHW3alllH: YUTAIbHBIC 3abl,
yaeOHpie kopmyca 1, 6. (r. JHowemk, yn. YemrockmameB 163a, 1. Jlomenk, yn. Aprema 94).
KoMmrmproTepHast TeXHUKa C BO3MOKHOCTBIO TIOJKITIOUCHUS K ceTH «HTepHeT» u obecriedeHueM JOCTyIa B AIIEKTPOHHYIO
uHQopManroHHO-o0pazoBaTenbHylo cpeny (DMOC ®IBOY BO "JOHAYUIC") wu 31neKTpOHHO-OMOIMOTEYHYIO
cucremy (OBC Jlanb), a Taxke BO3MOXHOCTHIO MHIMBHIYaJbHOTO HEOTPaHMUEHHOTO JocTyna oOyyatomuxcs B ObC u
21O0C MTOCPENICTBOM Wi-Fi c TIePCOHAITEHBIX MOOMIIBHBIX YCTPOKCTB.
Cepeep: AMD FX 8320/32Gb(4x8Gb)/4Tb(2x2Tb). Ha cepBepe ycTaHOBI€Ha CBOOOJHO pacIpoCTpaHsieMas
onepauuonHas cuctema DEBIAN 10. MS Windows 8.1 (JlumeHsnoHHass BepcUsl ONEPAaLMOHHONW CHUCTEMBI
MoJITBepXkieHa cepTrudukaTamu nouHHOCTH cucteMbl Windows Ha kopmyce 1K ), MS Windows 7 (Jlunensnonnas
BEpCHA ONEPAIMOHHON CHCTEMBI MOJTBEpXkKIeHa cepTu(rKaTaMu MOIMHHOCTH cucteMbl Windows Ha kopmyce 11K ),
MS Office 2007 Russian OLP NL AE (nmmuen3uu Microsoft Ne 42638778, Ne 44250460), MS Office 2010 Russian
(mumens3un Microsoft Ne 47556582, Ne 49048130), MS Office 2013 Russian (mumen3un Microsoft Ne 61536955, Ne
62509303, Ne 61787009, Ne 63397364), Mozilla Firefox (mumensus MPL2.0), Moodle (Modular Object-Oriented
Dynamic Learning Environment, nmunensus GNU GPL), 1C ERP VII, 1C 3VII (GecruatHple obaayHble pemeHus AIs
oOpasoBarenbHbIX yupexaeHuit ot 1Cfresh.com), OnlyOffice 10.0.1 (SaaS, GNU Affero General Public License3).

PA3JIEJI 5. ®OHJI OHEHOYHbIX CPEACTB

5.1. KonTponbHBIE BONPOCHI M 3aJaHUs

Bomnpock! k 3x3amMeny U1 TPOBEPKH c(HOPMUPOBAHHOCTH KOMIETEHIIUN

BHyTpeHHUI KOHTPOJIB: CYLIHOCTh U OCOOEHHOCTH peanu3alyn

HopmaTuBHO-TIpaBOBOE PETYIUPOBAHHE BOMPOCOB OPTaHM3AIllMU PUCK- MEHEKMEHTa B OaHKaxX
[ToHsiTrie ¥ BUABI OAHKOBCKHX PHUCKOB

IlonsTHEe M BUIBI BAIIOTHOIO PUCKA

IlonsTHE M BUIBI KPEAUTHOTO PUCKA

BuelHre 1 BHYTpEHHUE KPEAUTHBIE PEUTHUHIH

AN e




7. Iloxa3zaTeny OleHKH prCKa TMPOM3BOIHBIX (PMHAHCOBBIX HHCTPYMEHTOB
8 [TonuTrka MPOIEHTHOTO MOXOAa

9. IlonuTHKa MPOLIEHTHOTO IUKIA

10. [IprHINTIBEI TOTUTHKY YIIpaBIeHUS OAaHKOBCKHMHU PHUCKaAMH

11. IDI1-ananu3

12. MerTtoapl OLIEHKH pUCKa

13. OLeHKa ypOBHSI U JUHAMUKH MPOLICHTHON MapiKu

14. Croco0bl ynpaBieHNs BaTIOTHBIM PUCKOM

15. XapakTepuCTHKa METOJOB YIPABJICHUS PUCKAMU

16. Knaccudukanus mopenel OUEHKH KPeOUTHOTO PUCKa

17. [TonsTHe, BUAB ¥ (aKTOPHI MPOIEHTHOTO pHCKa

18. [Topsimok pacyeTa BEIMYMHBI BAIIOTHOTO pucka o metoauke banka Poccun
19. Puck kxak sxkoHOMHYECKasl KaTeropus

20. Cucrema 0aHKOBCKOTO PHCK-MEHEIKMEHTA

21. KpenutHoe coObITHE: CYITHOCTH W BHIIBI

22. MeToabl oLieHKH jaedonta KOHTpareHTa

23. Mogenu oleHKH KPEAUTHOTO pUCKa mopTdhes

24. [opsinok opmupoBaHusl pe3epBOB Ha BO3MOXKHBIE TIOTEPU MO CCyIaM

25. [Topsinok pacyeTa KpeAUTHOTO pucka no mertoauke banka Poccun

26. MeTozap! OLIEHKH U YIpaBJISHUs OMNEpaAIlIOHHBIM PUCKOM, npeanoxkeHHsle B HoBom bazensckom
COTJIAIIICHUH TI0 KaluTary

217. [Moaxomer M cOCOOBI YIIPAaBICHUST OTIEPAIIMOHHBIMU PUCKAMHU

28. Iopsinok pacuera pazmepa onepallMOHHOTO prcka Io MeTtoauke banka Poccuu
29. [onsiTne, BUIBI U TIPOOIEMBI YIIPABICHUS ONEPAIMOHHBIX PUCKOB

30. ITopsimok pacyeTa onepaliMOHHOrO pucka 1o meroauke banka Poccuu

31. JlukBuIHOCTH (DOHIOBOTO PHIHKA W €€ COCTABIISAIOLINE

32. MexaHu3M ynpaBiIeHHs PUCKOM JIMKBUIHOCTH

33. OrneHka prcKka JIMKBUIHOCTH aKTHBA M MOPTQeIs aKTHBOB

34. IlonsiTHE U CTPYKTYpa pHCKA JIMKBUAHOCTH

35. [Topsinok pacyera prcka JTUKBUAHOCTH IO MeTonuke banka Poccun

36. [lonsiTHE, BUABI M IPUYMHBI PHIHOYHOTO PHCKA

37. AHanu3 MpOIEHTHOTO PUCKa HAa OCHOBE AOpalvu

38. JluMuTHpOBaHKME KaK CIOCO0 yHNpaBJIECHHs BAIIOTHBIM PHCKOM

39. [opsinok pacueTa KpEAUTHBIMUA OPTaHU3AIUSAMU BEIMYHHBI PHIHOYHOTO PHCKA
40. CriocoObpl MUHUMH3AIHAH TTPOIIEHTHOTO PHCKA

41. IToxa3aTenu OLEHKM pHCKa C MO3WIUI BOJATUIBHOCTH U YYBCTBUTEIHHOCTH
42. Crparerndyeckue NMOAXOAbI K OPraHU3allMd PUCK-MEHEIKMEHTA

43, DopMUpOBaHUE KPEIUTHBIMU OPTaHU3AIMSIMUA PE3EPBOB HA BO3MOXKHBIE MOTEPHU
44. [Mokazarens Value at risk u meToasl ero pacdera

45. COOTHOLIIEHUE pUCKAa U HEOMPEIEICHHOCTH

5.2. Tembl MHCBMEHHBIX PadoT

Bormpocs! 11 caMOIOArOTOBKY K UHAUBUIYAJILHOMY / (PPOHTATIHLHOMY YCTHOMY / TMCBMEHHOMY OTIPOCY

PASJIEJI 1. TEOPETUYECKHUE MW METOHAOJIOITMYECKHUE OCHOBHBI VYIIPABJIEHMS BAHKOBCKHWMUN
PUCKAMU

Tema 1.1. CymHOCTs 1 BHIBI OaHKOBCKUX PHCKOB

1. KakoBa skoHOMHYECKasi OCHOBA BO3HUKHOBEHUS OAHKOBCKHUX PHUCKOB?

2. B 9em cBA3b MEXAY Pa3INYHBIMHU BUIAMH 0AHKOBCKHX PHUCKOB?

3. JlaiiTe XapaKTepUCTUKY OCHOB KJacCU(UKaNN OAHKOBCKUX PUCKOB.

4. Kakyro xnaccuukannio 0aHKOBCKAX PUCKOB IpeyIaraeT BeaensaTs bank Poccun?
5. Kakne HopMatrBHBIE TOKYyMEHTHI banka Poccnn perynmupyroT 0aHKOBCKHE PHCKH?
6. [IpuBeauTe MpUMep 3apyOCIKHBIX KIIACCHU(PHUKAINI OAHKOBCKUX PUCKOB.

7. YTo mpUBOAMT K BO3SHUKHOBEHUIO PUCKOBBIX CHTYallHii B OaHKe?

Tema 1.2. Cucrema ynpaBieHusi OaHKOBCKUMH PHUCKaMHU

1. HazoBuTe (hopMBI OpraHU3aIMOHHBIX CTPYKTYP KOMMEPYECKUX OaHKOB.

2. B 1yem 3axioyaercst CymHOCTh OaHKOBCKOH PUCKOBOW MOJUTHKH?

3. KakoBbI OCHOBHEIE 3Tallbl YIIpaBIeHUsT 0aHKOBCKUM PHUCKOM?

4. B 4eM cyTh OCHOBHBIX MEPOIPUATHI OaHKa IO MPEOIOJICHHIO PUCKa?

5. OxapakTepu3yiTe CyIHOCTh OAHKOBCKOM PUCKOBOM MOJIMTHKH.

6. B 9yem cocTouT aHaIM3 YyBCTBUTENFHOCTH OaHKa K pUCKaM




7. KakoBBI QYHKIINY CTICITHATM3UPOBAHHBIX KOMUTETOB 110 YIIpaBICHUIO PHCKaMU?

PA3JIEJI 2. YITPABJIEHME OTAEJIbBHBIMU BUJIAMI PUCKOB

Tema 2.1. KpenuTHslit puck

1. Ilepeuncnure METOBI CHUKEHUSI OAHKOBCKHX PUCKOB (II0 BUAAM).

2. Kak xmaccupumupyroTcsl pUCKH 10 OTIepanysM ¢ IIEHHBIMH Oymaramu?

3. Kak peryaupyroTcst oTpacieBble pucku?

4. KakoBbl OCHOBHBIE BUJIBI PEUTUHTOB CTPAHOBOT'O pUcKa?

5. Onummre METOAbl yNpapieHHs OAaHKOBCKMMHU pHCKaMHU. BBISIBUTE MX OCHOBHBIE OTJIMYMS B 3aBUCHMOCTH OT BUAA
pucka.

6. OnuiunTe BUBI BATIOTHOTO PHCKA.

7. OxapakTepu3yiTe JeTO3UTHYIO F KPEAUTHYIO TIOJTUTHKY KOMMEPYECKOTO OaHKa.

Tema 2.2. [IporeHTHBII pUCK

1. KakoBa CyIHOCTb PHCKOB IO HOBBIM BHJIaM J€ATEIBHOCTH?

2. B ueM cymHOCTh AENO3UTHOTO pUCKa?

3. KakoBbI HampaBiieHuUs IEATEIHHOCTH KOMMEPYECKOTO OaHKa 110 TPUBJIEYEHUIO CPEACTB BO BKIIA/IBI?

4. HazoBute MmepomnpusiTHs OaHKa IO TPEAYNPEKICHUIO IMOTEph NpH (HOPMHUPOBAHMM JEMNO3UTHOH W KpPEIUTHOU
MTOJTUTUKH.

5. KakoBa pomnp netictBus 3aKOHOB O CTpPaxOBaHWH BKIIAMOB W JAPYIUX BHIOB OaHKOBCKOW NEATEIHLHOCTH B
pa3NUYHBIX cTpaHax (Ha MpUMEpe KOHKPETHOTO TocydapcTBa), B T.4. 3akoHa P® «O crpaxoBaHWU BKIAJO0B» B
CHIDKEHUH pUCKa?

6. KakoBo 3HaueHHWe MpeaBapUTEILHON OIEHKH (DMHAHCOBO-XO3SHUCTBEHHOW NEATCILHOCTH 3a€MINHKA TSI CHUKCHHS
YPOBHS KPEITUTHOTO pUCKa?

7. OxapakTepu3yiTe CIIOCOOBI BOCCTAHOBJICHUS perryTaiuu OaHka?

PA3JIEJI 3. IUMUTHUPOBAHUE U PE3EPBUPOBAHHN PUCKOB

Tema 3.1. Pruck HecOamaHCHPOBAHHOW JTUKBUITHOCTH

. HazoBuTte (akTopsl KpeAUTHOTO pUCcKa OaHKa.

. B 4em 3axitouaeTcs MOHUTOPUHT KPEIUTHOTO pUCKa?

. KaxoBBI OCHOBHBIE 3Tamnbl yIpaBIeHUsI KPEIUTHBIM PUCKOM?

. B 4em cyTh OCHOBHBIX METO/IOB YIIPABJICHUS KPETUTHBIM PUCKOM?

. Kakum o0pazom ciiegyeT mpoBecTH aHAIN3 KPEAUTHOTO MOPTdesst KOMMEpPUECKoro 6anka?

. KaxoB nopsinok coznanust 0aHKOM pe3epBa Ha HOKPBITHE IOTEPh 110 BBIJABAEMBIM ccyam?

. KakoBa po:ib KpeTuTHO TONUTHKY B YIIPABJICHUN KPEJAUTHBIM PHCKOM OaHka?

Tema 3.2. OcoOEHHOCTH PETYAUPOBAHHS OTACIBHBIX COBOKYITHBIX KPEJUTHO-(DPMHAHCOBBIX PHCKOB

1. HazoBute pucku, BXOJSIINE B KaAPOBBIA PUCK.

2. HazoBuTte MeTONBI yIIpaBiIeHUs TIEPCOHATIOM OaHKa.

3. O0oCHYy#iTe CYIITHOCTH MOTHUBAIIMH [IEPCOHATIA.

4. IloBeneH4YecKHEe BUABI COTPYIHHUKOB.

5. B yeM CymHOCTB paBOBOIO pUcKa?

6. UeM ompenensieTcss BEIOOp TOM MK MHOI (POPMEBI cTpaTteruu pa3BuTHs 6aHka?

7. B 4em cyImHOCTb pHcKa peryTauu?

PA3/IEJI 4. KOMITJIEKCHBIE PUCKU BAHKA

Tema 4.1. OnepaniioHHBIE PUCKU

. B 1em 3aximovaercst cogepkaHue pucKa onepanuii ¢ LeHHbIMA Oymaramu?

. KakoBBI OCHOBHBIE IPUYMHBI PHCKA OINEPALMi C IEHHBIMHA OymMaramu?

. Ha3oBuTe OCHOBHBIE BHUIIBI IIEHHBIX OyMar U ONPEAEINTE UX PUCKOBAHHOCTb.

. HazoBuTe MeponpusaTisi KOMMEpPUECKOTro 0aHKa 0 MHHUMH3AIUU PUCKa OT 00CCIICHEHUS IEHHBIX OyMmar.

. KaxoB nopsinok coznanus peszepsa noa o0ecieHeHHE IIEHHBIX Oymar?

. PackpoliTe 0cOO€HHOCTH 1 3HAaUE€HHUE YIPABICHUS PUCKAMH JIMKBUIHOCTH B COBPEMEHHBIX YCIOBHSX.

. BO3MOXHO 7111 TIOJTHOCTBIO YCTPAHUTh PUCK JTUKBUAHOCTH?

Tema 4.2. Pucku B MEXIYHApOIHBIX OINEPALMsIX KOMMEPUYECKUX OaHKOB

1. Kakue cymecTByIOT pa3HOBUIAHOCTH HPOLIEHTHBIX CTABOK M OT YEro 3aBUCUT BHIOOP KOMMEPUYECKMM OaHKOM HX
OTIpeIeIICHHOTO BUIa?

2. B 1eM 0coOeHHOCTH MTPOIICHTHOTO CBOTIA?

3. Oxapakrepusyiite Qpprouepchl NPOLEHTHOW CTABKU U XEIPKUPOBAHHE.

4. Kakum o6pa3oM KoMMepUeckrne OaHKH yIpaBJISIOT MPOLIEHTHON MapKel U «rermom»?

5. PaccMoTpuTe OUHAMUKY MPOIEHTHBIX CTABOK MO KPEIWTHBIM U JICTIO3UTHBIM OIepaiusM B OAaHKOBCKOM CEKTOpE
3a [OCJIEAHME JBa roja.

6. B ueM cynIHOCTh BaIOTHOTO pUCKa?

7. [JaiiTe XapaKTEpUCTUKY METOJIOB YIIPABJICHHUS BaJIOTHBIM PUCKOM.

Tema 4.3. Pucku moTpeOUTEIBCKOTO KPEAUTOBAHUS
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. Kakne korhpummeHTs HCIOMB3YIOT ISl H3MEPEHHS OTPaCIIeBOTO pHUCKa?

. Kakue daxropsl BnusioT Ha paboty otpaciu?

. B 1uem 3akiogaercst CynHoCTb 0TPacieBoro pucka?

. C kakuMu ipoOIIeMaMy MOKET CTOIKHYThCSI OaHK IPH OIEHKE OTPACIeBOTO PUCKa?
. B 9em cymHOCTh 1 KaKoBa CTPYKTypa CTPaHOBOTO pHcKa?

. C kakuMu ipo0JIeMaMK MOXKET CTOJIKHYThCS OaHK MPH OIEHKE CTPAHOBOTO pUCKa?
. KakoBo HazHaueHune pedTHHIOBOM OLEHKU PUCKA CTPAHBI?

[IpumepHsie TeMbI pedepaToB I MPOBEPKH C(HOPMHUPOBAHHOCTH KOMIETEHIINH

PA3JIEJT 1. TEOPETMYECKUE W METOHOJIOIMYECKHME OCHOBBI VYIIPABJIEHUA

PUCKAMU
Tema 1.1. CymHOCTh 1 BHIBI OaHKOBCKUX PHCKOB

NN AW~

. baHKOBCKHE PHCKH 1 MX TEHIEHIINH B POCCUIICKONH OaHKOBCKOW CHUCTEME.

. MecTto u poss 0aHKOBCKOTO PHCKa B CHCTEME SKOHOMHUYECKHUX PHUCKOB.

. Knaccugukanmum 6aHKOBCKUX PUCKOB U X CPaBHUTEJbHAS XapaKTePUCTHKA.
. baHKoOBCKast pUCKOBast MOJUTHKA: COJIEPIKAHUE U HATIPABJICHUS PEaTU3aIUH.
. Cuctema yrpaBieHus] 0aHKOBCKHMH PHCKAMH.

. MOHHUTOpPHHT GaHKOBCKHX PUCKOB B KOMMEPUECKOM OaHKe.

. MonuTtopusr 6ankoBckux prckoB B banke Poccun.

Tema 1.2. Cuctema ympaBieHusi OaHKOBCKUMH PHUCKAMHU

03N DNk W~

P

. @aKTOPBI KPEIUTHOTO PUCKA U UX XaPAKTEPUCTHUKA.

. OcobeHHOCTH ypaBieHHsI CETMEHTAMHU KPEAUTHOTO MOPThEs.

. MOHHUTOPHHT KpeIUTHOTO OPTdEs KOMMEPUYECKOro OaHKa.

. Buzpl KpeIuTHBIX pUCKOB B KOMMEPUECKOM OaHKe.

. O1ieHKa KpeJUTHOTO pUCKa B POCCUICKOMN MpaKTHKE.

. OneHka KpeAUTHOTO PHUCKA B 3apYOSKHON MPaKTUKE.

. MeToas! CHHYKEHHSI KPEAUTHOTO PHCKA.

. Opranmuzanus yrnpasieHHsI KPeUTHBIM PUCKOM B KOMMEPUYECKOM OaHKe.
A3JIEJI 2. YITPABJIEHUE OTAEJIbHBIMU BUJIAMU PUCKOB

Tema 2.1. KpenutHsliii puck
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. Oniepalinu KOMMEPUYECKOTo OaHKa ¢ IICHHBIMH OymMaramm.

. MexxayHapoiHbIe TEHACHIIMU Pa3BUTHS PUCKOB SIMUTEHTA.

. OcoOeHHOCTH YITpaBIIeHHsI PUCKAMH WHBECTHIIMOHHON IEATEIIbHOCTH B PA3HBIX CTPaHaXx.
. MeTozp! CHIDKeHHS PICKOB TIO OTIEPAIHSIM C IIEHHBIMHU OymMaramu.

. MOHHUTOPHHT pHCKa 10 ONepalusM C EHHBIMH OyMaramH.

. CTpykTypa peryaupoBaHHs pbIHKa IEHHBIX Oymar.

. Bmustame kpusnca 2008 r. Ha peIHOK IIEHHBIX Oymar B Poccum.

. Bmusinue kpusuca 2014-2015 rr. Ha pHIHOK IIEHHBIX Oymar B Poccuu.

. MeToapl CHUKEHUS BaTIOTHBIX PHCKOB.

10. MeToap! yripaBieHus] IPOLEHTHBIM PUCKOM.

1

1. Brmustame cankrmit 2022-2023 1T. Ha GUHAHCOBYIO U OAaHKOBCKYIO cucTeMy PD u mpyrux crpas.

Tema 2.2. [IpouieHTHBIN puCK
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1
2
3
4
5

. ATEHTCTBO MO CTPAXOBAaHUIO BKIAJOB B PEryIUPOBAHUU ACTIO3UTHOIO PHUCKA.

. JleTio3nTHasI TOJINTHKA KOMMEPUYECKOTo OaHKa.

. Cucrema ctpaxoBaHus BKJIAJI0B U ee reHe3nc B Poccuu 1 3a pydexom.

. Opraam3anus CTpaxoBaHUs BKJIAJIOB U JICTIO3UTOB B 3apYyOSIKHBIX CTPAHAX.

. Poccuiickas cuctema cTpaxoBaHUs BKJIaJIOB U MECTO B HE Ar€HTCTBa 110 CTPaXOBaHUIO BKJIA/IOB.

BAHKOBCKUMMH

. COBpeMeHHBIﬁ CcTaryc AreHTcTBa 1O CTpaxOBaHUIO BKJIAJOB 1 OCHOBHELIC HAITPABJICHUA €TI0 ACATCIbHOCTH.

. I[CSITCJ'H)HOCTL AreHTCTBA 110 CTpaxOBaHUIO BKJIAAOB KaK CTPAXOBATECIIA.
. I{eﬂTeHLHOCTL AreHTCTBA 110 CTpaxXOBaHUIO BKIIAAOB MO YKPCIIJICHUIO 0AHKOBCKOI CHUCTEMBL.

. CoBepITIcHCTBOBAaHHUE CHCTEMBI ITOKa3aTeliel (\HHAHCOBOM YCTOMUNBOCTH OAHKOB M CTPAaXOBBIX B3HOCOB.
10. Monepuu3zanus npouenyp canammu ACB 1Mo OTHOIICHUIO K KPEIUTHBIM OPTaHU3AIIHSIM.
PA3JIEJI 3. IUMUTHUPOBAHUWE 1 PESEPBIIPOBAHI PUCKOB

Tema 3.1. Puck HecOamaHCHPOBAHHON JTMKBUIHOCTH

. @aKTOpBI KPEAUTHOTO PUCKA U UX XAPAKTEPUCTHKA.

. OcoOeHHOCTH YITPaBIICHHs CETMEHTAMH KPEJIUTHOTO OPTders.
. MOHUTOPHHT KPEIUTHOTO MOPTQEIs KOMMEPUYECKOTro ODaHKa.

. BUJIbI KpeTUTHBIX PUCKOB B KOMMEPYECKOM OaHKe.

. OLieHKa KPEeUTHOTO PUCKA B POCCUUCKOM TIPAKTHKE.




6. O1eHKa KpeIUTHOTO PUCKA B 3apyOEKHOM MPaKTHKE.

7. MeTonbl CHU>KEHHSI KPEAUTHOTO PUCKA.

8. Opranuzanus yrpasjieHUs! KpEAUTHBIM PHCKOM B KOMMEPYECKOM OaHKe.

Tema 3.2. OcoOEHHOCTH PETYIIMPOBAHUS OTAETHHBIX COBOKYITHBIX KPEIUTHO-(DHHAHCOBBIX PHCKOB

. CyIIHOCTh ¥ BUABI OPTaHU3AIOHHOTO PHUCKA.

. MeTozpl CHUKEHHS OpTraHNU3allMOHHOTO pHCKa.

. CyILIHOCTb U BUJIBI KAAPOBOTO PUCKA.

. OCHOBHBIC 3a/TaUW YIPABIICHUS ITEPCOHATIOM OaHKa.

. YrpaBneHue nepcoHaioM B KOMMEPUECKOM OaHKe.

. OcOOEHHOCTH OLIEHKH CTETIEHH PHIHOYHBIX PHUCKOB MPH MEKAYHAPOIHBIX OMEPALUX.

. ComeprkaHue OTMEPalnOHHOTO PUCKA U €r0 Pa3HOBHUTHOCTH.

. Pexomenaru bazenbckoro KoMHTETa B YaCTH OLEHKH M CO3JaHUS PE3EPBOB MO ONEPAI[HOHHBIE PUCKH.

. Buenpenus baszens-3 u bazena-4 B mupe u B Poccun.

PA3IEJI 4. KOMIUIEKCHBIE PUCKI BAHKA

Tema 4.1. OnepaniioHHBIE PUCKU

1. bazenbckue npuHIMIB S(GQGEKTUBHOTO YIPaBICHUS H HAA30pa 3a PHCKOM JIMKBUIHOCTH B KPEIUTHBIX
OpraHu3aLusIX

2. PerynupoBaHue pucka JUKBUIHOCTH B cOOTBETCTBUU ¢ bazenem 111

3. Iloxxoas! M METOIMKA pacdeTa HOPMAaTUBA CTPYKTYPHOM JINKBUTHOCTH

3. O030p MHCTPYMEHTOB MOHUTOPUHTA PUCKA JIMKBUIHOCTH, PEKOMEHIOBAHHBIX

4. CoBepIIEHCTBOBaHHE OTYETHOCTH W YIOpPaBIeHHWE pPACKPHITHEM UWHPopManmu 00 YypOBHE pHCKAa TOTEpH
JTUKBUTHOCTH

5. OueHka cOCTOSIHUS TMKBHIHOCTH OaHKa C yIE€TOM aHaJIN3a €T0 SKOHOMHUYECKOTO MOJIOKEHUS

6. Ilogxoasl banka Poccum Kk OleHKE NOPUHATBHIX B KPEOUTHOW OpraHu3aldd TPOLEAYp VIPABICHHUS PUCKOM
JUKBUJITHOCTH Ha OCHOBE JMATHOCTUKHM KayeCcTBA BHYTPEHHHUX INPOLEAYP OLEHKH JIOCTATOYHOCTH Kamuraja
(BITOAK) xpeauTHBIX OpraHU3aIHii

7. HaumoHanbHble MOAXOABI, NMpuUMeHseMble baHkoM Poccuum K perynmmpoBaHUIO pUCKA JHKBHIHOCTH OaHKOB H
HE0AHKOBCKUX KPEAUTHBIX OpTaHU3aIlHi

8. B3anM00OYCIIOBIEHHOCTh JIEHEKHO-KPEIUTHOW TOJHTUKH C PETYJHMPOBAHHUEM PHUCKA JIMKBUAHOCTH KpPEIUTHBIX
opra"u3anui

9. OCOOEHHOCTH pETYIUPOBaHU pPHCKA JTUKBUIHOCTA MPOYNX (HHAHCOBBIX OpPraHM3alUi M WHEOPACTPYKTYPHBIX
opraHuzalnun

10. YnpaBieHue pucKoM JUKBUAHOCTH B CUCTEMHO 3HaYMMBIX IIIATEKHBIX CUCTEMAaX

11. B3anMocBsi3b (UHAHCOBOW CTAOMIBHOCTH M I(PQPEKTHBHOCTH YHPABICHHS PHCKAMH JUKBUIHOCTH OaHKOBCKOTO
CeKTopa

Tema 4.2. Pucku B MEXIYHAPOIHBIX OIEPAMsIX KOMMEPUYECKUX OAHKOB

. ®proYepc NMPOLIEHTHON CTaBKH.

. ®opBap NpOLIEHTHON CTaBKH.

. IIpouieHTHBII CBOII.

. KiroueBas npouenTtHas craBka banka Poccun: CymHOCTb M OCHOBBI pealn3aliuu.

. CraBka pepHaHCHUPOBAHHS U €€ POIb B COBPEMEHHBIX YCIIOBHUSX.

. CyIIHOCTh M BUBI BAIFOTHOTO PHCKA.

. Buzpl o6pa3oBaHus BaTIOTHBIX KYpCOB.

. BamoTHs1ii popsapa.

. BayrroTHs11 cBOIIL.

Tema 4.3. Pucku moTpeOUTEIBCKOTO KPEAUTOBAHUS

. AHanmu3 U AMHAMUKA Pa3BUTHUSI OCHOBHBIX OTpacieil poCcCUIICKON SKOHOMUKHU.

. MeTo/1b1 OLIEHKH OTPAaclIeBOro prUcKa B POCCUMCKON MPaKTUKE.

. MeTozp! OlIEeHKH OTPACIEBOT0 PUCKA B 3apyOeKHON TIPAKTHKE.

. Bniusnue kpuzucos 2008 r., 2014-2015 rr. Ha oTpacneByro cTpykTypy Poccun.

. [IpoGmemMbI 1 IEpCIEKTHBEI pa3BUTHS OCHOBHEIX oTpacieil B Poccuu u 3apyOeKHBIX CTpaHax.

. AHanV3 TUHAMWKH CTPAHOBOTO PHCKA B MHUPE.

. Conepxanue 1 GOpMHUPOBaHHUE PEHTHHTA CTPAHOBOTO PUCKA.

. MeToap! CHUKEHMSI CTPaHOBOT'O PUCKA.
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5.3. ®oHAa OLEHOYHBIX CPEACTB

®DOHJT OLIEHOYHBIX CPEACTB MUCIHUILTUHBI "BaHKOBCkHEe puCKU" pa3paboTaH B COOTBETCTBUU C JIOKAIBHBIM
HopMatuBHbBIM akToM DOI'BOY BO "JTOHAYUIC".

®DoHI OIEHOYHBIX CPEICTB MUCHUILIMHEI "baHKOBCKHE pHCKH" B IOJHOM OOBEME NPEICTaBICH B BHJIC
IpWIOKEeHUs K naHHoMYy PIIJI.




5.4. Ilepeyenb BHI0OB OIIEHOYHBIX CPeICTB

WnpnBuayanbHelid  /  (GpPOHTANBHBIA YCTHBIM / TWCHMEHHBIH ONpOC, JOKJal, coollieHne, cobeceqoBaHue,
VHIMBHUlyaJIbHbIE WIH TPYIIIOBBIE PACUETHO-aHATUTUIECKUX 3aaHus

PA3JIEJI 6. CPEJACTBA AJIAIITALIMU NTPENNIOJABAHUSA JTUCHUIIJIMHBI K
INOTPEBHOCTAM JIML C OTPAHUYEHHBIMHU BO3MOXHOCTSAMMU 310POBbA

B ciyqae HeoOxoauMocTH, 00y4arOIIUMCST U3 4YHCTa JIMI ¢ OTPAaHUYCHHBIMH BO3MOXKHOCTSIMU 30pPOBbs (IO
3adBJICHUIO OOYYAIOIIETOCs) MOTYT TpeIiaraThCs OJHW W3 CIENYIOIMX BapHAHTOB BOCHPUATHS HHQOPMAIMH C
Y4E€TOM MX MHIAMBUAYAIbHBIX MICUXO(PHU3MYECKHX OCOOCHHOCTEH:

1) c nprMEHEHUEM 3JIEKTPOHHOTO OOY4CHMS M AUCTAHIMOHHBIX TEXHOJIOTHH.

2) ¢ IpUMEHEHHEM CIEeIUATFHOTO 000pYIOBaHHS (TEXHUKH) H MPOTPaMMHOTO 0OeCIeYeHUs, UMEIOIIUXCS B
@®IBOY BO "JOHAYUIC".

B mponecce oOyueHHMs NOpu HEOOXOAMMOCTH AJsl JIMI C HAapyLMIEHUSIMH 3pEHHUS, CIyXa M OIOpPHO-
JBUTAaTEJIBHOTO allllapaTa IpeA0CTaBIAIOTCS CIEAYIOLIIE YCIOBHUS:

- JUIS UL, ¢ HapYIIEHUSMHU 3pEHUs: ydeOHO-METOIUYECKHEe MaTepuanibl B MeYaTHOH (opMe yBelnWYeHHBIM
mpudrom; B ¢GOpME DIIEKTPOHHOTO JOKyMeHTa; B (opme ayauodaiina (mepeBoJ yueOHBIX MaTepHalioB B
aynuoopmar); WHIMBUIyalbHbIC 3aJaHNUS U KOHCY/IbTAlUH.

- JUId JIAI C HapyHICHMSIMH CcIyxXa: y4eOHO-METOJMYecKhe Marepuansl B medaTHoW (opme; B dopme
9NIEKTPOHHOTO JOKYMEHTa; BHJEOMATepuanbl C CyOTHUTpaMH; WHAWBUAYyaJIbHBIE KOHCYIBTAllMd C MPUBJICYCHUEM
CYpAOIEPEBOAYNKA; HHANBUAYAIbHBIC 3aJaHHUS U KOHCYIbTALUH.

- IS JUIl C HapyIICHUSIMH OIOPHO-JBUTATEIBHOTO ammapara: y4eOHO-METOJNYEeCKUE MaTepualibl B
neyaTHoi Qopme; B ¢dopMe DIIEKTPOHHOTO JOKyMeHTa; B ¢opme aynuodaiina; HWHAWBUAYaIbHBIC 3aJaHUS |
KOHCYJIBTalluH.

PA3/IEJI 7. METOJIMYECKHUE YKA3AHUS JJISI OBYUAIOIIMXCS IO YCBOEHUIO
TV CHUTIINHBI

MeToauueckue peKOMEHIAIUH 110 paOdOTe HaJl KOHCIICKTOM JICKIIUH BO BPEMsl U TIOCTIC MIPOBECHHUS JICKITHH

B xome NeKIMOHHBIX 3aHATHIA OOYJarOIIMMCS PEKOMEHIYETCS BBIMIONHATH CIEAyIoNe JAeicTBUs. Bectn
KOHCIIEKTHpOBaHWe ydeOHOro martepmana. OOpamaTh BHHUMAaHHE Ha KaTeropuu, (OPMYIHUPOBKH, PaCKPBHIBAIOIIHE
COJIep)KaHWE TeX WM HMHBIX SBJICHUW W TIPOIIECCOB, HAy4YHBIC BBIBOJBI M MPAKTUYCCKHE PEKOMCHIAIMM [0 MX
MPUMEHEHUI0. 3aJaBaTh MNPEIOJaBaTeNI0 YTOYHSIONIUE BOIMPOCHI C IENBI0 YACHEHUS TEOPETUUYECKHUX II0JI0XKEHUH,
paspemieHusi CIOpHBIX CcuTyanuid. JKemaTenmbHO OCTaBUTHh B pabodMx KOHCIIEKTaX MO, Ha KOTOPBIX BO
BHEAYIIUTOPHOE BpEMS MOXHO CJIIeaTh MOMETKH W3 PEKOMEHIOBAHHOW JIMTEPATYpPhl, JOIOJHSIONIME MaTepHal
MIPOCIIYIIIAHHOM JISKITUH, & TAKKE MOAYSPKUBAIOIINE 0COOYIO0 BAYKHOCTD TEX WJIM UHBIX TCOPETHUYSCKUX TTOJIOKCHHIA.
MeTtoanueckne peKOMEHIAINH K CEMUHAPCKAM 3aHSATHIM

I[Ipy 1OATOTOBKE K CEMHHAPCKUM 3aHATHAM, OOY4alOIIMMCS HEOOXOJMMO HM3Y4UTh OCHOBHYIO JIUTEPATYpy,
O03HAKOMHUTKLCS C JOTOJHUTEIBHON JIUTEpaTypOl, HOBBIMH IMYOJIMKALMSAMU B TEPUOIUYCCKHX H3JIaHUAK: KypHalaX,
tdopymax, koHbpepeHIUAX © T.O. lIpy STOM ydecTh peKOMEHIANMK TNpernojaaBatenss W TpeOoBaHus pabodeit
MporpaMMbl y4eOHOW MUCIUIUTHHBL. B X01€ MOATOTOBKM K CEMHUHAPCKUM 3aHITHAM HEOOXOIWMO OCBOMTH OCHOBHBIE
TIOHATUS ¥ METOAMKH pacueTa MoKa3aTesei, OTBETUTh Ha BOMPOCHI JIJII CAMOIOATOTOBKHM. B TeueHue ceMUHapCKOTOo
3aHATHS 00yJaromEeMycst HEOOXOMMO BBIITOJIHUTH 3a/1aHUS, BBIIAHHBIC MTPETIO1aBaTEeIIeM.

MeTtoangeckne peKOMEeHIAIUH 110 TIOATOTOBKE JOKIIa1a

Opnolt U3 (HopM CaMOCTOSTEILHONW PabOThl 00YJAIOIIUXCS SIBISETCS MMOATOTOBKA JOKIAAa, JJIsi 0OCYXKICHHUS €ro Ha
CEMHUHAPCKOM 3aHSATHUU.

Uenr moknama — pa3BuThHe y OOYYalOIIMXCsS HABBIKOB aHAIMTHYECKON pabOTHI C HAyYHOH JHMTEpaTypoil, aHaln3a
JIUCKYCCHOHHBIX HAYYHBIX IMO3MIIMH, apryMEHTAllMd COOCTBEHHBIX B3IVISA0B. [10JArOTOBKA HAYYHBIX IOKJIAJ0B TAKKE
Pa3BHUBaET TBOPUYCCKHIA MOTCHI[UAN 00YJaIOIUXCSI.

Jlokiaa roTOBUTCS 1O/ PYKOBOJICTBOM ITPETIOAaBaTEINs, KOTOPHI BEJIET CEMUHAPCKUE 3aHATHS.

Pexomenmarnun oOygaroniemMycs:

- mepel HadaJoM paboThl MO HAIMCAHWIO JIOKJIAJa COTJIACOBATh C MPEToAaBaTelieM TeMY, CTPYKTYpY, JHTEpaTypy, a
Takke 00CYINTh KITFOUYEBBIC BOIPOCHI, KOTOPBIE CIIEAYET PACKPHITh B TOKIIAIC;

- IPEICTAaBUTH JOKIIA/] HAYyTHOMY PYKOBOJUTEINIO B MUCBMEHHOH Qopme;

- BBICTYIHTh Ha CEMHHApPCKOM 3aHATHU C 15-20-MHUHYTHOH Npe3eHTAalMel CBOEro JOKJIajga, OTBETHTh Ha BOIPOCHI
TPYIIIEL.

Pexomennaium mo paboTe ¢ IUTEPATypPHBIMU UCTOYHUKAMHE

Teoperuueckuii MaTepuai Kypca CTAaHOBUTCS 00Jjice MOHSATHBIM, KOTJa JOMOIHHMTEIBHO K MPOCIYIIHBAHUIO JICKIIUU U
U3YYCHHUIO KOHCIICKTA, M3Y4arOTCsl M KHUTU. PEKOMEHIyeTcs, KpOME «3ayduBaHUI» Marepuaia, JOOUThCS COCTOSHUS
MTOHUMaHUS U3y9aeMOU TEMbI JUCIUTUIHHEI.
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@oHJ OLIEHOYHBIX CPEJCTB MO AUCHUILIMHE (MOIYII0) «baHKOBCKHUE pUCKK»
st obywaronuxcst 4 Kypca 00pa3oBaTebHONM TMPOTpaMMbl  OakajiaBpuarta
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3aBeayromnuit kadeapoit JI.M. Bosomenko
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PA3JEJI 1.
IHHACIIOPT ®OHJIA OIIEHOYHBIX CPEIACTB
1o AMCcHUILVIUHE (MOAYJ/10) « BaHKOBCKHE pUCKI)

1.1. OcHoBHBIE CBeIeHH S 0 JUCUUILINHE (MOTYJIe)

Tabnuma 1

XapakTepucTuKa TUCUUILITUHBL (MOAYJIs)

(cBeneHust coOoTBETCTBYIOT pazaeny PIIJI)
OO6pazoBaTelibHas MporpaMma OakanaBpuara
Hamnpasnenue moaroroBku 38.03.01 DxoHoMuKa
ITpoduib «baHKOBCKOE €710»
KosinuecTBo pa3aenoB TUCIUILINHBI 4
Yactb o0OpazoBarenbHON Yactb, popMupyemasi yHaCTHUKAMHU
MIPOrpaMMbl oOpazoBatenbHbiXx oTHOeHu (b1.B.27)

NunuBuayanbHbii / GpOHTAIBHBIN
YCTHBIN / TUCBMEHHBIN OTIPOC
(cobecenoBanue); 1o0KIaa / COOOIIECHNUE;
@DOpMBI TEKYIIETO KOHTPOJIS pedepat; TeCTOBbIE 3a/IJaHUS; PACYETHO-
aHAIMTUYECKHE 3aJaHus; Keiic-3a1a4u;
KOHTPOJIb 3HAHUM pa3jieia; TECTOBBIC

3a1aHus
llokazamenu Ounas ¢popma 00yueHus

KonnuectBo  3aueTHBIX  €IUHUII 5

(KpeauToB)

Cemectp 7

Oowan mpyooemkocms (akaoem. 180

uacoe)

Ayoumopnuasn KOHmMaKmuasn 79

paboma:

JIeKIIMOHHEBIE 3aHATHUSI 28

CeMHHApCKHUE 3aHATUS 42

Koncynpranms 2

CamocrosiTesibHasi paboTa 81

KonTpoJb 27

Dopma NPOMEIHCYMOUHOU SK3aAMeH

ammecmayuu




1.2. IlepeyeHb KOMIETEHUHMH C yKa3aHHeM 3TanoB (GopMuUpoOBaHUA B
npoiecce 0OCBOCHUs1 00pa30BaTe/IbHONH MPOrPaMMBbl.

Tabnuia 2
[lepedyeHp KOMITIETEHIUI U UX 3JIEMEHTOB
Nupukarop
DneMeHTHl UHIUKATOPa WNunexc
Komnerenmus KOMIIETEHITNH U €ro
KOMIIETCHIINH JJIeMEHTa
dbopMyIUpOBKa
3uamo:
1. Teoperuueckue u
METOJIOJIOTUIECKUE OCHOBBI | 1rr 3131
yIpaBiIeHUs 0aHKOBCKUMU '
pUCKaMU
2. Metoasl 000CHOBaHUSA
1eJIeco00pa3HOCTH
MPHMEHCHHS TCOPETHUECKHX | v 3 3 5
METOHOJIOTHYECKUX OCHOB '
yIOpaBIeHUs 0aHKOBCKUMU
pUCKaMHU
3. HHCcTpyMeHTHI anayimmsa | [1K-3.13-3
TEOPETUICCKHIX "
METOJIOJIOTUYECKUX OCHOB
yIpaBJICHUS 0aHKOBCKUMU
pHUCKaMU
K3 Ymems:
' 1. CucremaTu3upoBaTh IIK-3.1V¥-1
Crnioco6HOCTH
[IK-3.1: Tlonumaer | TeopeTHYECKHE u
UACHTU(PUIIUPOBATH
TEOPETUYECKHE U METOJIOJIOTUYECKUE OCHOBBI
Y aHAJIM3UPOBATh
N METOJIOJIOTHYECKUE | YIIPABJICHUS OaHKOBCKUMU
P OCHOBBI YIIPABIICHUSI | PUCKaAMU
npearaTh
0aHKOBCKUMU 2. OG0CHOBBIBATH [IK-3.1Y¥-2
MEPOIPHUATHSI TI0
o pHUCKaMu 11eJ1ecO00Pa3HOCTh
BO3/ICIICTBUIO Ha
pHCK NPUMEHEHUS TEOPETHUYECKUX U
METOJIOJIOTUYECKUX OCHOB
yIpaBiIeHUs 0aHKOBCKUMU
pUCKaMU
3. AHanu3upoBaTh IIK-3.1V-3
TEOPETUIECKHE u
METOJI0JIOTUYECKUE OCHOBBI
yIpaBiIeHUs 0aHKOBCKUMU
pUCKaMU
Bnaoemuw:
1. TeopeTnueckumu u | [IK-3.1B-1
METOJIOJIOTUYECKUMU OCHOBAMH
yIpaBiIeHUs 0aHKOBCKUMU
pUCKaMU
2. Merogamu o6ocHoBanus | [1K-3.1B-2
1eJIecCo000pa3HOCTH
MPUMEHEHUS TEOPETUUYECKUX H
METOJIOJIOTHYECKUX OCHOB




HNunukarop

DJeMeHThl HHAUKATOpa WNupnexc
Komnerenmus KOMIIETEHIIMH U €ro
KOMITETCHIIH 3JE€MEeHTa
dbopMynHupoBKa
yIpaBIeHUs 0aHKOBCKUMU
pUCKaMu
3. MHuctpymenrtamu anamusa | [IK-3.1B-3
TEOPETUUECKHUX "
METOJIOJIOTUYECKUX OCHOB
yIpaBJICHUS 0aHKOBCKUMU
pHUCKaMU
[K-3.2: 3namo:
JleMoHCTpHpYeT 1. CymHocTh u  3HAYCHHE
3HAHUE CYIIHOCTU U | TUMUTHPOBAHUS 1| r30 31
3HAYCHUS pe3epBUpOBaHUS  OAHKOBCKHUX
JUMUTHPOBAHUA U | PHCKOB
pe3epBUPOBAHUS 2. Meronpl JTUMHUTUPOBAHUS H
OaHKOBCKUX PUCKOB | pesepBupoBaHus  OaHkoBckux | [1K-3.2 3-2
PHUCKOB
3. Texnonoruu numutupoBanus | [1K-3.2 3-3
U pe3epBUPOBaHUS OAHKOBCKUX
PHUCKOB
Ymems:
1. Omnpenensates cymnocts u | [IK-3.2 V-1
3HAQYCHUE JIMMUTHUPOBAHUS W
pe3epBUpOBaHUSl  OAHKOBCKHUX
PHUCKOB
2. [IpumenaTs Mmetons! | [1IK-3.2 V-2
JTUMUTHPOBAHUS u
pe3epBUpOBaHUS  OAHKOBCKHUX
PHCKOB
3. Ilpumensars TtexHosoruu | [IK-3.2 V-3
JTUMUTHPOBAHUS u
pe3epBUpOBaHUS  OAHKOBCKHUX
PHCKOB
Bnaoemw:
I. Cymnocthto u 3HaueHuem | [1K-3.2 B-1
JTUMUTHPOBAHUS u
pe3epBUpOBaHUs  OAHKOBCKHX
PHUCKOB
2. Metonamu numutupoBanus u | [1K-3.2 B-2
pe3epBUpOBaHUs  OAHKOBCKUX
PHUCKOB
3. Texuonorusamu | 11K-3.2 B-3
JUMUTHPOBAHUS U
pe3epBUpOBaHUs  OAHKOBCKUX
PHUCKOB
I1K-3.3: 3uamo:
WUnentudumupyer u | 1. OTaensHble U KOMIUIEKCHBIE
AQHAJIU3HUPYET, KaK (cucremusbie) Buapl 6ankoBckue | [1K-3.3 3-1
OTJENbHBIE BUIBI, TAK | PUCKU
1 KOMIUICKCHBIC 2. Meroasl aHammM3a, Kak K-3.3 3-2

(cucTemHBIC)

OTACJIBbHBIX BUOB, TakK n




HNunukarop

DJeMeHThl HHAUKATOpa Nunexc
KoMmnerenmus KOMIIETEHIIMH U €T0
KOMIIETEHIINHA 3JIEMEHTA
dbopMynHupoBKa
OAHKOBCKHE PUCKH U | KOMIUIEKCHBIX (CUCTEMHBIX)
000CHOBBIBAET 0aHKOBCKUX PHUCKOB
3¢ deKTUBHBIC 3. Texuomoruun o6ocHoBanus | [1K-3.3 3-3
WHCTPYMEHTBI 3¢ (HEKTHBHOCTH WHCTPYMEHTOB
yIpaBICHUS UMH yIpaBJICHUS 0aHKOBCKUMH
pUCKaMHU
Ymemes:

1. Omnpenensate otnensHbie U | [IK-3.3 V-1
KOMILJICKCHBIC (cucTemHbIC)
BUJIbI OAHKOBCKUE PUCKH

2. [lpumensaTs metoasl aHanuza, | [1K-3.3 V-2
KaK OTAEIbHBIX BHUJIOB, TaK H
KOMIUIEKCHBIX (CUCTEMHBIX)
OaHKOBCKHUX

3. Ilpumensars TtexHosoruu | [1K-3.3 V-3
obocHoBaHus 3 (PEKTUBHOCTH

KOMIUIEKCHBIMU  (CCTEMHBIMHU)
BUIAMU OAHKOBCKUX PHCKOB

UHCTPYMEHTOB yIpaBlIeHUS
0aHKOBCKUMH PUCKAMHU

Bnaoemo:

1. OTneabHBIMHA u | [IK-3.3 B-1

2. Merogamun ananuza, kak | I1K-3.3 B-2
OTJENIbHBIX
KOMIIJIEKCHBIX (cHCTEMHBIX)
0AaHKOBCKUX PHCKOB

BUOB, TakK n

3. Texnonorusmu obocnoBanus | [1K-3.3 B-3
3¢ (HEeKTUBHOCTH HWHCTPYMEHTOB
yIpaBICHUS 0aHKOBCKUMU
pUCKaMHU

Taomuna 3

Ortarnbl GopMUPOBAHUS KOMIIETCHIIMH B MPOIECCE OCBOCHHSI OCHOBHOM
00pa3oBaTeIbHON POTrPaMMBbl

KoHnTtponupyemsie
Kon
Ne pa3zaensl (TeMbl) Howmep HanmenoBaHue o11eHOYHOTO
MHAMKATOpa
/I JUCIUTUIAHBI cemecTpa CpelcTBa
KOMIIETEHIINH
(MoTyst)
1 PA3JIEJ 1. TEOPETUYECKHUE U METOJOJOI'MYECKHUE OCHOBBI
] YIIPABJIEHUSA BAHKOBCKUMHU PUCKAMMU
WunuBuayanbHbIA / GpOHTATBHBIN
Tewa 1.1, Cympocrs yeruit/ HcMen onpoc,
2. | ¥ BUJIBI OAHKOBCKUX 7 ITK-3.1 g o HI ’

PHICKOB

cobece10BaHUE, HHANBUYaIbHbIE
WJIY TPYNIIOBBIE PACYETHO-
AHAJIMTUYECKUX 3aJaHus




KonTponupyemsie

Ko
No paznensl (TeMBbl) Howmep - HK;[TO a HanmMeHnoBaHME O1IEHOYHOTO
/1 JUCHHUTITUHBI cemecTpa A p cpeiacTBa
KOMITETEHITHH
(Motyst)
WunuBuayanbHbIA / GpOHTATBHBIN
CTHBIH / MUCBMEHHBIN OMPOC
Tema 1.2. Cucrema Y poc,
JIOKJIaJ, COOOIIEHHE,
yIpaBJieHUs
3. 7 [IK-3.1 co0ecenoBaHNe, MHIUBUIyallbHbIE
0aHKOBCKUMU
WJIU TPYNIIOBBIE PACYETHO-
pUCKaMu
aHAIUTUYECKUX 3aJaHus; KOHTPOIb
3HAHUW paszaena
4. PA3AEJ 2. YIIPABJIEHUE OTAEJBbHBIMU BUJAMU PUCKOB
WunuBuayanbHbIH / GpOHTATBHBIN
YCTHBIN / MUCBMEHHBIH OIpoc,
5 Tema 2.1. 7 TIK-3.1 JIOKJIaJI, COOOIIEHHE,
’ Kpenuthslii puck [IK-3.3 co0ecen0BaHNe, MHIUBUIyallbHbIE
WJTU TPYTIITIOBBIE PACYETHO-
AHATUTUYECKUX 3aJIaHuUs
WunuBuayanbHbIA / GpOHTATBHBIN
YCTHBIN / MUCBMEHHBIH OIpoc,
OKJIaJl, COOOIIECHHE
7 Tema 2.2. 7 TK-3.1 CO6GCGHOB8.H§,C VH III/IIBI/I ;,mLHHe
' [IponieHTHBIN pHCK [1K-3.3 A > MHUIBHIY
WJTU TPYTIITIOBBIE PACYETHO-
AQHAIUTUYECKUX 3aJIJaHUS; KOHTPOJIb
3HaHUM paszaena
8. PA3AEJ 3. JUMUTUPOBAHUE U PESBEPBUPOBAHU PUCKOB
NunuBunyanbHbIi / GpOHTATBHBIN
CTHBIN / TUCHMEHHBIN OIPOC
Tema 3.1. Puck IK-3.1 M OKILAL COOBLICHIE poc,
9. | HecbananCcHpOBaHHOii 7 1TK-3.2 c06eceﬂ0BaHi’e WH, HI/IIBI/I ;UII:HBIG
JIMKBUIHOCTU I1K-3.3 A » MHMBHALY
WM TPYIIIOBBIE PaCUETHO-
AHATUTUYECKUX 3aJaHus
Tema 3.2. NunuBunyanbHbIi / GpOHTATBHBIN
OcobenHnoctu YCTHBIH / TUCBMEHHBIN OIPOC,
peryJnupoBaHus [1IK-3.1 IIOKJIaJI, COOOIIEHHE,
10. OTJIENbHBIX 7 I1K-3.2 cobecen0oBaHNe, HHANBUYaIbHbIC
COBOKYITHBIX I1K-3.3 WJIA TPYNIOBBIE PACYETHO-
KpEJIUTHO- AHATUTUYECKUX 3aJaHus; KOHTPOJIb
(hHMHAHCOBBIX PUCKOB 3HAaHUU pazzgena
11. PA3JAEJ 4. KOMIIVIEKCHBIE PUCKHN BAHKA
NuanBuayanbHbli / GpOHTAIBHBII
CTHBIN / TUCHMEHHBIN OITPOC
Tema 4.1. TK-3.1 R
12 Onepannorsre 7 1TK-3.2 c06eceﬂ0BaHi’e VH HI/IIBI/I ;UII:HBIG
pUCKH [1IK-3.3 A > MHABIAY
WM TPYIIOBBIE PaCUETHO-
AHATUTUYECKUX 3aJaHus
NHnuBuayanbHbIN / GpOHTATBHBIN
Tema 4.2. Pucku B AMBHAY op .
YCTHBIN / MUCBMEHHBIN OIPOC,
MEKTYHAPOIHBIX IIK-3.1 0K, COOGIICHHE
13. OEPAIAX 7 1K-3.2 T ——
KOMMEPUYECKUX I1K-3.3 A > MEANBHAY
WJIM TPYIIIOBBIE PaCUETHO-
0aHKOB

AHAJIMTUYCCKUX 3a/laHUA




KonTponupyemsie
Kon
No paznensl (TeMBbl) Howmep HanmMeHnoBaHME O1IEHOYHOTO
WHIUKAaTOpa
/1 JUCHHUTITUHBI cemecTpa cpeiacTBa
KOMIIETEHIIUHU
(Motyst)
WunuBuayanbHbIA / GpOHTATBHBIN
YCTHBIN / MUCBbMEHHBIH OMpoc,
Tema 4.3. Pucku I1K-3.1 JIOKJIaJ, COOOIIEHHE,
14. MOTPEOUTENHCKOTO 7 I[1K-3.2 co0ecenoBaHNe, MHIUBUIyallbHbIE
KpEIUTOBaHUSA [K-3.3 WJIA TPYNIIOBBIE PACYETHO-
AHAJIMTUYECKUX 3aJaHus; KOHTPOJIb
3HAHUM paszaena
PA3JEJ 2.
TEKYIIUA KOHTPOJIb IO JUCHUILJIMHE (MOJIY.JIIO)
«BAHKOBCKHWE PUCKN»

TeKymui KOHTPOJIb 3HAHUM UCITOJIB3YETCS ISl ONIEPATUBHOIO U PETYJIIIPHOTO
yOpaBJIeHHUs] Y4eOHON NEATeNbHOCTHIO (B TOM YHCIE CAMOCTOSITEIHHOU PaboTOi)
00yJaroImXxcs.

B ycnoBusix OajuIbHO-PEHTHMHIOBOM CUCTEMBI KOHTPOJS PE3YJIbTaThl
TEKYLIEro OLEHUBAaHMUS OOYy4YaloOIIerocss HCIONb3YIOTCA KakK I0Ka3aTelb €ro
TEKYILIETO peuThHra. TeKymui KOHTPOJIb YCIIEBAEMOCTH OCYUIECTBIISIETCS B
TE€YEeHUE CEMEeCTpa, B X0JI€ MOBCEIHEBHONW Yy4eOHOW paboThl M0 MHIUBUYATbHOU
VHHUIMATHBE Ipenojaasaresiss. JlaHHBIA BUJ  KOHTPOJSA  CTUMYJIUPYET Yy
oOyyJaromierocsi CTpeMJeHHE K CHCTEMAaTHYeCKOW CamMOCTOSATEIbHON paboTe 1o
M3YYCHUIO JUCHMIUIUHBI (MOTYJIs).

Taomuna 2.1.
Pacripenenenue 6anioB 1o BuaaM yueOHOU AeATEIbHOCTH
(GambHO-pEUTUHTOBAs CUCTEMA)

HaumenoBanue Bwun 3amanus
Pasznena/Temsl 3 Boero 3 P He
I3 | VO | JUC | PA3 |satemy | K3P | O | (cP) | m3)
P.1.T.1.1 0,5 1,5 3 1 6 3 5
P.1.T.1.2 0,5 1,5 3 1 6
P.2.T.2.1 0,5 1,5 3 1 6 3 5
P.2.T.2.2 0,5 1,5 3 1 6
P.3.T.3.1 0,5 1,5 3 1 6 3 5 5 9
P3.T3.2 0,5 1,5 3 1 6
P.4TA4.1 0,5 1,5 3 1 6
P4.TA4.2 0,5 1,5 3 1 6 3 5
P.4.T.4.3 0,5 1,5 3 1 6
Hroro: 1006 45 | 135 | 27 9 54 12 20 5 9

JI3 — neKIMOoHHOE 3aHITHE;

YO — unauBuAyanbHbIA / (PPOHTANBbHBIA YCTHBIM / MUCBMEHHBIM OMPOC
(cobecenoBanue);

JI/C — noknan / cooOmieHue



PA3 — pacueTHO-aHAIUTUYECKOE 3a/IaHUE

K3 — keiic-3amaua

C3 — cemuHapCKOE 3aHATHE;

K3P — konTpons 3Hanuii no Pazneny;

T3 — TecTOBBIC 3aJaHUS;

P — pedepar;

CP — camocTrodrenbHas padota 00y4arouerocs;

N3 — nnauBUyanbHOE 3a/1aHUE;

HC — nayuHas cocrapistoias (HammcaHue Hay4YHOU CTaThH).

2.1. PekoMeHIAMH 10 OLEHUBAHUIO YCTHBIX OTBETOB 00y4aI0IIUXCH

C 1enpio KOHTPOJIS YCBOCHMSI MPOWJIEHHOTO Marepuajia M OIpejesieHus
YPOBHSI MOATOTOBJIEHHOCTH OOYyYarolmMXcs K M3Yy4YEHHI0O HOBOW TeMbl B Hayaie
KaX/I0r0 CEMUHApPCKOro/TIPAaKTUYECKOT0 3aHATHS IMPEojaaBaTeieM MpPOBOIUTCS
WHIVUBUYaJIbHBIN WM (POHTATBHBIN YCTHBIM OMPOC MO BHITIOJHEHHBIM 33aHUSM
MPEBIAYIIEH TEMBI.

Kpurepuu onesxu.

Ouenka «Omau4Hoy» CTaBUTCS, €CIU O0yYArOIIMICS:

1) MONHO M apryMEHTUPOBAHO OTBEYAET M0 COAECPHKAHUIO BOIIPOCA;

2) oOHapyXuBaeT TNOHUMAHHWE MaTepuaga, MOXeET OOOCHOBAaTh CBOU
CY>XJICHUS, TPUMEHUTH 3HAHUS Ha MIPAKTUKE, TPUBECTH HEOOXOAUMBIE TPUMEPHI;

3) u3naraeT MaTepual IMOCJIEJAOBATELHO W MPaBUIBHO, C COOIIOJCHUEM
UCTOPUYECKON U XPOHOJOTUYECKON MOCIIEIOBATEIHbHOCTH;

Ouyenka «xopowioy — CTaBUTCS, €CIM OOy4aloIIUicsS JaeT OTBET,
yAOBIIETBOPSIOMIMN TEM >K€ TpeOOBaHUSM, YTO M JJIsi OLUEHKH «OTJIMYHO», HO
JIOITyCKaeT OJ{Ha-/IBE OIIMOKHU, KOTOPHIE CaM K€ HUCIPABIISET.

Ouyenka «y0061emeopumenvHo» — CTAaBUTCS, €CIM  OOyYarolmuics
0oOHapy>KMBaeT 3HAHWE U TOHUMAaHNE OCHOBHBIX MOJIOKEHUN JAHHOTO 3aJjaHusl, HO:

1) m3naraer marepuan HEMOJHO U JAOIMYCKAET HETOYHOCTH B OINpPEACIICHUH
HNOHATUHI WK (POPMYIIMPOBKE MPABUJ;

2) He yMeeT JOCTaTOYHO IJIyOOKO M JO0Ka3aTellbHO OOOCHOBAaTh CBOH
CY>XJICHUS U TIPUBECTH CBOU IIPUMEPHI;

3) uznaraeT Matepuai HemocJAe0BaTENbHO U JOMYCKAEeT OLIMOKH.

BOIIPOCHI JUISA CAMOITIOATI'OTOBKH OBYYAIOIIINUXCA

Konmponupyemwie
pazoenvl (memut) Bonpocul 0nsa noozomoexku K unoueuodyaivhomy / pponmansHomy
OUCUUNTIUHDL YCmHOMY / RUCOMEHHOMY ORPOCY NO MemMam OUCUUNIAUHDBL (MOOYNA)
(mooyns)

PA3JAEJI 1. TEOPETUYECKHUE U METOJOJIOTUYECKHE OCHOBBI
YIIPABJIEHUSI BAHKOBCKUMHU PUCKAMUA

1. KakoBa skoHOMHYECKast OCHOBA BOSHUKHOBEHUS OAaHKOBCKUX

Tema 1.1. CymHOoCTh | pUCKOB?

U BIJIBI OAaHKOBCKUX | 2. B uem cBA3b MeX/ly pa3iuYHbBIMU BUJAMH OaHKOBCKUX PHUCKOB?

PHUCKOB 3. JlaliTe XapaKTepUCTUKY OCHOB KJlaccu(ukanuu 6aHKOBCKUX

PHUCKOB.




Konumponupyemoie
pazoesnvl (memut)
OUCUUNTUHDL
(mooyns)

Bonpocul 0na noozomoeku Kk unoueudyaivhomy / oponmanvHomy
YCHMHOMY / RUCMEHHOMY ORPOCY HO MeMaM OUCUUNIUHBL (M0OY1)

4. Kakyto knaccuukauo 0aHKOBCKHX PUCKOB IPEAIaracT
BbIACIATH bank Poccun?

5. Kakne HopmaTuBHBIE TOKYMEHTHI banka Poccun perynnpyror
0aHKOBCKUE PUCKHU?

6. [IpuBeute npumep 3apyOexHbIX KiIaccuuKauii 0aHKOBCKHX
PHUCKOB.

7. YTo mpUBOAUT K BOBHUKHOBEHHUIO PUCKOBBIX CUTYyaIuii B OaHke?

Tema 1.2. Cucrema
yIpaBJICHUS
0aHKOBCKHUMH
pUCKaMH

1. HazoBute popMbl OpraHU3aliMOHHBIX CTPYKTYP KOMMEPUYECKHX
OaHKOB.

2. B ueM 3aki04aeTcs CyImHOCTh OaHKOBCKOW PUCKOBOM MOTUTUKU?
3. KakoBBI OCHOBHBIE ATAIlbl YIPaBICHNs OAHKOBCKUM PUCKOM?

4. B 4yeM cyTh OCHOBHBIX MEPONPUATUI OaHKa IO IPEOI0JICHHIO
pucka?

5. Oxapakrepu3yiiTe CyIHOCTh OAHKOBCKOW PUCKOBOW MOJUTUKH.
6. B yem cocTouT aHa/n3 YyBCTBUTEIBLHOCTH OaHKa K pUCKam

7. KakoBbsl GyHKIMU crienuann3upoBaHHbIXx KoMuTeToB 1no
YIOPaBJIEHUIO pUCKaMU?

PA3JIEJ 2.

YHPABJIEHUE OTAEJIBHBIMU BUJAMMU PUCKOB

Tema 2.1.
Kpenuthsiii puck

1. I[lepeuncnure MeTOIbl CHUXKEHHUSI OAHKOBCKUX PUCKOB (IO BUJIaM).
2. Kak knaccuuuupyroTcst pUcKH 0 onepaiusM ¢ [IeHHbBIMU
Oymaramu?

3. Kak perynupyrorcst oTpacieBble pUcKu?

4. KakoBbl OCHOBHBIE BU/Ibl PEUTHHIOB CTPAHOBOTO pUCKa?

5. Onuumre MeToAb!I yIpaBieHUss 0aHKOBCKUMH pUCKaMU. BoisiBure
UX OCHOBHBIE OTJIMYHUS B 3aBUCUMOCTH OT BH/Ia PUCKA.

6. Onuiure BUIBI BAJIIOTHOTO PUCKA.

7. OxapakTepu3yire JEeNO3UTHYIO U KPEIUTHYIO MOJIUTUKY
KOMMepYeCcKoro OaHka.

Tema 2.2.
[IpoueHTHBIN pHCK

1. KakoBa cymHoCTh pUCKOB 110 HOBBIM BH/IaM JICATEIEHOCTH?

2. B uem CcynIHOCTh AETIO3UTHOTO pucKa?

3. KakoBbI HampaBiieHUs 1EATEILHOCTH KOMMEPUYECKOTo OaHKa Mo
MIPUBJICYECHHUIO CPEJICTB BO BKJIABI?

4. HazoBuTe MeponpusTHs OaHKa MO MPeIyNPeKICHAI0 TOTEPh IPH
(dbopMUPOBAHUHU AETIO3UTHOMN U KPETUTHON OTUTHKH.

5. KakoBa ponb nelicTBrs 3aKOHOB O CTpaXOBaHUM BKJIA/I0B U IPYTUX
BUJI0B 0AHKOBCKOH JIESITETFHOCTH B PA3IMYHBIX CTpaHaX (Ha mpumepe
KOHKPETHOT'O TOCYJIapCTBa), B T.4. 3akoHa PD «O crpaxoBaHuu
BKJIaJIOB» B CHI)KCHHUHU pHCKa?

6. KakoBo 3Ha4cHHE MPeIBAPUTEIIHEHON OlIEHKH (DMHAHCOBO-
XO3SIICTBEHHOM I€ITETbHOCTH 3a€MIINKA ISl CHIDKCHUS YPOBHS
KpEAUTHOIO pucka?

7. Oxapakrepu3yite ciocoObl BOCCTAHOBJICHHS penyTaiuu 0anka?

PA3JIEJI 3.

JIUMHUTUPOBAHUE U PESEPBUPOBAHU PUCKOB

Tema 3.1. Puck
HecOalaHCUPOBAaHHOM
JIMKBUIHOCTH

1. HazoBute (akTopbl KPeJUTHOTO prCcKa OaHKa.

2. B ueM 3akiiro4aeTcss MOHUTOPUHT KPEAUTHOTO pucKa?

3. KakoBbI OCHOBHBIE ATalbl YIIPaBICHUS KPEAUTHBIM PUCKOM?

4. B 4eM CyTh OCHOBHBIX METOJIOB YNPABJIEHUS KPEAUTHBIM PUCKOM?




Konumponupyemoie
pazoesnvl (memut)

Bonpocul 0na noozomoeku Kk unoueudyaivhomy / oponmanvHomy

7 71 A
OUCUUNTIUHbI CHHOMY / RUCOMEHHOMY ORPOCY RO MeMam OUCUUNIUHBL (MOO
(mooyns)
5. Kakum 00pa3zoM ciieryeT mpoBeCTH aHAJIN3 KPEIUTHOTO TTOPTQEst
KOMMepuecKoro 6anka?
6. KakoB mopsi1ok co3/1anust OaHKOM pe3epBa Ha MOKPBITHE TIOTEPh 110
BbI/IaBa€MbIM cCyZam?
7. KakoBa poib KpeIUTHOM MOJIUTUKH B YIPABICHUHN KPEIUTHBIM
pUCKOM OaHKa?
Tema 3.2 1. HazoBuTe pUCKH, BXOISIINE B KaAPOBBIA PUCK.
- 2. HazoBute MeTOIBI ypaBIeHUS MEPCOHATIOM OaHKa.
Ocobennoctu .
N 3. O0ocHyiiTe CYITHOCTh MOTHUBAIIMH TIEPCOHATIA.
ETHZHBE X 4. TToBeneHYeCKHE BUJIBI COTPYAHUKOB.
COBOKYIIHEIX 5. B uem cymiHoCTh MpaBoBOTO pUcKa?
Y 6. UeM ompenensieTcsi BBIOOp TOW MIIM UHOM POPMBI CTpaTeruu
KpEJIUTHO-

(MHAHCOBBIX PHCKOB

pa3BuTHs OaHKa?
7. B 4eM CyniHOCTb pucKa penyTanuu?

PA3JIEJ 4. KOMIIVIEKCHBIE PUCKH BAHKA

Tema 4.1.
OnepanuoHHbIE
PHUCKH

1. B yem 3akirouaercsi cofepKaHue prcKa Oneparuii ¢ IEHHBIMU
Oymaramu?

2. KakoBbI OCHOBHBIE TIPHYUHBI PHCKA OTIEpaIMii C IECHHBIMU
Oymaramu?

3. HazoBuTe OCHOBHBIC BUABI ICHHBIX OyMar U ONpeesuTe uxX
PHCKOBaHHOCTb.

4. HazoBuTe MepomnpusTHI KOMMEPYECKOTro OaHKa 110 MUHIMHU3AIHN
pHcKa OT 00ECIICHEeHUS IIEHHBIX OyMar.

5. KakoB mopsiiok co3anusi pesepna 1moJi 00ecieHeHHe [ICHHBIX
Oymar?

6. Packpoiite 0cOOCHHOCTH U 3HAYCHUE YIPABICHHS PUCKAMHU
JIMKBHIHOCTH B COBPEMEHHBIX YCIOBHSIX.

7. BO3MOKHO JIM ITOJTHOCTBIO YCTPAHUTh PUCK JTMKBHIHOCTH?

Tema 4.2. Pucku B
MG)KI[yHap OJHBIX
oTepaImsx
KOMMEPUYECKHX
0aHKOB

1. Kakne cymecTByrOT pa3HOBUIHOCTH MPOLEHTHBIX CTABOK U OT 4ETO
3aBUCHT BBIOOP KOMMEPYECKUM OaHKOM MX OIPEEJICHHOTO BHIa?

2. B uem 0cob6eHHOCTH MPOIICHTHOTO CBOMA?

3. OxapakrepusyiiTe (pprouepchbl MPOLEHTHOM CTaBKU U
XeJDKHPOBAHUE.

4. Kakum 00pa3omM KoMMepUYeCcKre OaHKH YIPaBIISIOT MPOIIEHTHOM
MapiKel U «rernom»?

5. PaccmoTpuTe IMHAMUKY MPOIEHTHBIX CTABOK MO KPEAUTHBIM U
JIETIO3UTHBIM OTEPAIUsiM B O0AHKOBCKOM CEKTOPE 3a TIOCIICTHHE JBa
roja.

6. B yem cymHoCTh BaJIIOTHOTO pHUcKa?

7. JaiiTe XapaKTepHCTHKY METOJIOB YIIPABJICHHUS BAJIOTHBIM PHUCKOM.

Tema 4.3. Pucku
MOTPEOUTETHCKOTO
erI[I/ITOBaHI/Iﬂ

1. Kakune k03¢ (HpUIIMeHTH NCTIOMB3YIOT AJISt H3MEPEHHS OTPACIIEBOTO
pucka?

2. Kakue ¢axTopsl BIUAIOT Ha paboTy oTpacin?

3. B uem 3akirodaeTcs CyIHOCTh OTPACIEBOI0 pUCKa?

4. C kakuMu TIpo0OIeMaMu MOXKET CTOJIKHYThCSI OaHK TPH OI[CHKE
0TpacieBoro pucka?

5. B ueM cyniHocTh ¥ KaKoBa CTPYKTYpa CTPAHOBOT'O puUCKa?




Konumponupyemoie
pazoesnvl (memut)

Bonpocul 0na noozomoeku Kk unoueudyaivhomy / oponmanvHomy

oucyunauHsl YCHMHOMY / RUCMEHHOMY ORPOCY HO MeMaM OUCUUNIUHBL (M0OY1)
(mooyns)
6. C xakuMu poOieMaM# MOKET CTOJIKHYThCSI OaHK MPH OLIEHKE
CTPaHOBOTO pucKka?
7. KakoBo Ha3HaueHHE PEUTUHIOBON OLIEHKH PUCKA CTPaHbI?
BOITPOCHI JIs1 COBECEJIOBAHUSA
Koumponupyemvie
pazoenst (meby) Tembt 01 no0zomoeKu K coveceoosanuro
OUCUUNTTUHDL
(mooyns)

PA3JIEJ 1. TEOPETUYECKHUE U METOJOJOI'MYECKHUE OCHOBBI

YIIPABJIEHUA BAHKOBCKUMH PUCKAMMU

Tema 1.1. CymnocTh
Y BIJIBI OAaHKOBCKHUX
PHUCKOB

1. Puck kak 00I11eCTBEHHOMH
NEeSATEIbHOCTH.

2. Bwugsl u kmaccuduKalnum puckoB.

3. CyuHocTh U cofiepaHue peryiupoBaHusi 0aHKOBCKHX PUCKOB.

4. ®akTopbl JKOHOMHUYECKOW HECTAOWIBPHOCTH M WX BIMSHHE Ha
pa3BUTHE OAHKOBCKUX PUCKOB.

5. MexnyHapoHbIE TOAXO/bI K PEryJIUPOBaHUI0 OAHKOBCKUX PUCKOB.
6. MexnyHapoaHbIe MOAXOAbI K PEryJIUPOBAHUIO0 OAHKOBCKUX PUCKOB.
7. Tengenuumu pa3BUTHA OAaHKOBCKMX pHCKOB B  POCCHHCKOM
SKOHOMUKE.

8. HampaBneHust pa3BUTHS PEryJIMpPOBAaHUS OCHOBHBIX OAHKOBCKHX
PHCKOB.

9. OcobeHHOCTH peryiIMpoBaHUs OaHKOBCKMX PHCKOB C YYETOM
(haKTOpOB MHTETPAIIHH.

KaTeropusi KOMMEpUeCKOH U

Tema 1.2. Cucrema
yIpaBICHUS
0aHKOBCKUMH
puCKaMu

1. Mecto ympaBieHuss pHcKaMH B OaHKOBCKOM M (PHMHAHCOBOM
JeSITEIbHOCTH.

2. OCHOBHbBIE  NPHUHLUIIBI
WHCTUTyTaX U OaHKax.

3. Heo0xoauMocCTh peryaupoBaHusl pUCKOB (PMHAHCOBBIX OPTaHU3AIUH.
4. Jloruka pa3BuTHs bazenbckux TpeOOBaHWN K JTOCTAaTOYHOCTH
KaruTana: OT CTaHAapTU3UPOBaHHBIX TpeOoBanuii kK ICAAP.

5. Ilpuuunsl BHeaApenus bazens 11 u nepexona k bazens IV.

6. Iapagurma going concern mpoTUB gone concern.

7. Poccuiickast mpaKTUKa pEeTyJIMPOBaHUS PUCKOB.

8. OCHOBHBIE HOPMATUBHBIE TOKYMEHTHI.

0O0630p 00UIMX U OTpACIEBbIX CTAHAAPTOB YIPABICHUS PUCKAMH IS
(hMHAHCOBBIX OpraHU3aIni.

PUCK-MCHC/I’KMCHTA B (1)I/IHaHCOBI>IX

PA3JIEJ 2. YITPABJIEHUE OTAEJIbHBIMH BUJAMM PUCKOB

Tema 2.1.
Kpenutaslii puck

1. MeTobI OLIEHKH PUCKOB.

2. Puckwu, oneHMBaeMbIe Ha OCHOBE KOJIMYECTBEHHBIX M KAU€CTBEHHBIX
MOJEIIEH.

[TonsiTie MepbI pUCKa.

KauecTBenHas oneHka pucka.

DKCIEepTHBIE OLICHKH.

Kapta puckoB u mogens SWOT- ananusa.

KonnuecTBeHHas OlIEHKA 3HAUUMBIX PHCKOB.

Nk W




Koumponupyemvie
pazoennvt (memwi)

Temut 014 noozomoeéxku K coveceooéanuro

OUCUUNTTUHDL
(mooyns)
8. Pacmpenenenue pucka M ero OCHOBHblE XapakTepucTHKH EAR u
VAR.
9. Hcropuueckue, mapaMeTpUIEeCKUE W CTOXACTUYECKHE ITOAXOIBI K
OLICHKE pacIpe/IeeHHs PUCKOB.
1. Amnanm3 coBpeMeHHBIX moaxonoB banka Poccuu k peryiampoBaHuio
OAHKOBCKUX PUCKOB.
2. TpeOGoBanuss (PUHAHCOBBIX PETYIATOPOB IO pa3paboTke W
BaJIMIallMK MOJIEIeH yIpaBlIeHuUs! KPEAUTHBIM PUCKOM.
3. IlorpeOHocTh M mpeuMmyliecTBa pa3pabOTKH MOJAENEH pHUCK-
MEHE)KMEHTa B OaHKax.
4. TpeboBaHus peryisTopa K pazpadaTsiBaeMbIM OaHKAMU MOJIEISM U
K TJAHHBIM I OIICHKU KPEIUTHOTO PUCKA.
Tema 2.2. 5. Crpecc-TeCcTUpOBaHHUE U €r0 OCOOCHHOCTH.

IIpoueHTHBIN pUCK

6. OOBEKTHI CTpecc-TeCTUPOBAHMSI M OHSTHE clieHapusi. OcoOeHHOCTH
OIICHUBAHHA PHUCKOB B YCJIOBHUAX KpHU3HUCA.

7. Tlokazatenr RORAC B cuctemMe cTpaTerniyeckoro miaHupOBaHUs U
pacrpeneseHns Kanurana U IPUHATHS YIIPABICHYECKUX PEILICHUMN.

8. CoBpeMeHHBIE TOAXOABl K PETyJIUPOBAHUIO HKOHOMUYECKOTO
KanuTaia OaHka.

9. KoHcynbraTuBHBIE JIOKyMEHTHI ba3enbckoro KoMmwurTeTa
YHPaBJICHUIO 9dKOHOMHUYCCKUM KaIllMTAJIOM W arperaiiiu pucCKoOB.
10. Tpe6oBanust banka Poccun k BHenpenuto BITOJIK.

oo

PA3ZJIEJ 3. JUMHUTHUPOBAHUE U PESEPBUPOBAHU PUCKOB

Tema 3.1. Puck

1. CymHocTh, IpUPOJIa U FeHE3UC KPEIUTHOTO PUCKA.

2. KiroueBsie Mepbl KpenuTHOTO prcka (monstue aedonra, LGD, EL,
VaR u gp.).

3. TloHATHUS U NETEPMHUHAHTHI KPEIUTHOTO PUCKA.

4. Tunsl METOJOB OLEHUBAHUS KPEAUTHOTO PUCKA U pa3Iuune MEXTy
HUMU.

5. OcHOBHBIE CHOCOOBI KOJUYECTBEHHOTO M3MEPEHHS KPEIUTHOIO

HecOaTaHCUPOBAHHOM | pHCKa.
JMKBUJHOCTHU 6. Kunaccudukanus moaeneil KpeAUTHOTO PHUCKA.
7. Mogenu KpeIuTHOTO PHUCKa JJIs OTACIBHOTO 3acMINuKa / 3aiima
(CKOpHHT; MOJIeNTd, OCHOBAaHHbIE Ha PEHTHUHIAX; CTPYKTYPHbIE MOJEIH,
MOJIEJIH COKpAIIEHHBIX (hopm).
8. Mopens Meprona u ee MOaU(pUKALINH.
OcoOeHHOCTH aHaNM3a KPEIUTHOTO PUCKA JJIsl HOPTQEs 3aeMILUKOB,
3alMOB.
1. CymHocTb, IpUPOA U TEHE3UC ONEPALMOHHOTIO PHUCKA.
Tema 3.2 2. Knaccuduxkaius oneparrioHHbIX PUCKOB.
o 3. KonuyecTBeHHasl OLIEHKA ONEPAIL[MOHHBIX PUCKOB.
OcobenHnoctu
4. PerynupoBaHHe onepalioHHBIX pUCKOB B pamkax Basel III u Basel
perynupoBaHus v
OTAEJBHBIX '
COBOKVIIHELX 5. Tloxxons! banka Poccuu K peryaMpoBaHHIO ONIEPALMOHHBIX PUCKOB.
y 6. UWHCTpyMeHTBHI yIpaBIeHHs OIEpAllMOHHBIMH prckamu (0Oaza
KpPEAUTHO-

(MHAHCOBBIX PHUCKOB

JAHHBIX BHYTPEHHUX COOBITHI; 0a3a JaHHBIX BHEUIHMX COOBITHIA;
CaMOOILIEHKA; CLICHAPHBIN aHaIN3; KJIOYEBbIE HHANKATOPHI).
7. KonuyecTBeHHast OlIeHKA ONEPallMOHHBIX PUCKOB.




Koumponupyemvie
pazoennvt (memwi)

Temut 014 noozomoeéxku K coveceooéanuro

OUCUUNTTUHDL
(mooyns)
8. VYmpaBneHue onepaiOHHbBIMU PUCKAMHU.
9. Opranuzanus npolecca ynpaBjieHUs ONEpallMOHHBIMU PUCKaMH B
0aHke (ToapasneneHusi, U uX QYHKIWUW; OPTaHbl MPUHATHS PEIICHUN U
UX MOJTHOMOYUS; MOTUBALINSA)
10. IlpakTHueckue acmeKTbl IOCTPOEHMSI CUCTEMBI  YIPABIICHUS
OINIEPALIMOHHBIMU PUCKAMHU Ha IIpUMepe OaHKa.
11. CMmexHble cuUCTEMBl Kak MEpbl YIPaBIECHUS ONEPALMOHHBIMU
PHUCKaMH.
12. AnbrepHaTuBHBIE TOAXOABl K  OIEHKE /  yOpPaBICHUIO
OIIEPALMOHHBIMU PUCKAMHU.
CranjapTsl 110 ynpasiieHHio onepaunoHHbiMu puckamu COSO, ISO.
PA3JIEJI 4. KOMIIVIEKCHBIE PUCKHN BAHKA

1. IloHsATne pucka JUKBUIHOCTH U €r0 UCTOYHUKHU.
2. Puck JUKBHUIHOCTM KaK KOMOMHMPOBAHHOE MIPOSIBIEHUE BCEX
OaHKOBCKHUX PUCKOB.
3. KonnenrtyanpHble OCHOBBI yNpaBiieHUs] 0aHKOBCKOW JIMKBUIHOCTBIO:
TEOPUU U CTPATETUH YIIPABJICHUS JTUKBUIHOCTBIO.
4. Cas3b ynpaBlIeHUs TOXOJHOCTBIO U JTMKBUIHOCTBIO.
5. ALM kaKk MHTErpUPYIOIIUNA  HUHCTPYMEHT  CTPaTEru4ecKoro

Tena 4.1 yTpaBiieHUs] OAaHKOM.

oMa . 2. 6. OnTUMH3alMOHHAs MOJENh VYIPABICHUS AaKTHBaMU / TacCHBaMHU

OnepaninoHHbIE
OaHKa.

PHUCKH

7. MeTtonbl U3BMEPEHHUsI pUCKA JINKBUIHOCTH.

8. IlnarexxHas mo3uuus 6aHKa.

9. HeobGxoauMOoCTh W METOABI  PETyJHpPOBaHMUSI  OAHKOBCKOM
JMKBUIHOCTH Ha MaKpO- U MUKPOYPOBHSIX.

10.IlpyunHBl W OCHOBHBIC  HANpaBJIICHUS  Pa3BUTHA  METOJOB
peryaupoBaHusl TUKBUIHOCTH

Buenpenne HopMaTtuBoB KpaTkocpouHoit mukuaHocty (HKJI) n
yrctoro ctabunpHoro ponauposanus (HUCD) B Poccun.

Tema 4.2. Pucku B
MEXTyHAPOTHBIX
orepanusax
KOMMEPYECKHUX
0aHKOB

1. Toprosele cTpaTeruu U CBA3aHHbIE C HUIMH PUCKHU.

2. Tlonsrtue, ¢akTopsl U OCHOBHBIE C(epbl MPOSIBICHUS PHIHOYHOTO
pHUCKa.

3. CucrtemHbIN U MHIUBUYaJIbHbI KOMIIOHEHTH!I PBIHOYHOTO PUCKA U
ux orpaxenue B moaesn CAPM.

4. CBs3p pBIHOYHOTO U KPEAUTHOTO PUCKOB.

5. Kiaccudukanust ppIHOYHBIX PUCKOB.

6. OCHOBHBIE MOJIEJIN OLICHKH PBHIHOYHBIX PUCKOB.

7. ba30BbI€ NOJOKEHUS YIIPABICHUS PHIHOYHBIM PUCKOM.

8. PerynupoBanus peiHOYHBIX pUCKOB (PP) kpeauTHBIX opraHu3aiuii:
pa3BUTHE KOHLENIMM peryaupoBanuss PP B pexomenpanusax
basenbckoro komurera.

9. PerynupoBanue PP bankom Poccun.

10. OcoGeHHOCTH YIpPaBICHHUS MPOLEHTHBIM U BAIOTHBIM PHCKOM
6ankoBckoil kuuru (IRRBB).

11. VYnpaBienue aktuBamMu u naccuBamMu (ALM) B koMmepueckoM
0aHKe U (MHAHCOBBIX HHCTUTYTAX.

12. TlepcnexktuBbl pazputus peryarpobanus IRRBB.




Koumponupyemvie
pazoennvt (memwi)
OUCUUNTTUHDL
(mooyns)

Temut 014 noozomoeéxku K coveceooéanuro

Pois TpancdepTHOTO IIEHOOOpa30BaHUS B YIIPABICHUH JTHKBUIHOCTHIO
u IRRBB.

Tewma 4.3. Pucku
HOTPEOUTETHCKOTO
KpeIUTOBAaHUS

1. KpenutHble peTUHTY U PEHTHUHIOBBIE ar€HTCTBA.

00630p MoaX070B K (HOPMUPOBAHHUIO PEUTHHTOB.

OcoOeHnHocTH perTHHTOB areHTcTBa Moody’s.

PeliTuHry 1€no3UTOB U peUTUHTH (PUHAHCOBOM YCTOWYMBOCTH.

. Oco0eHHOCTH UCTIOIb30BaHMS MOJIENICH PEUTHHTOB IS POCCUHCKUX
OaHKOB.

6. BuyTpeHHue mnpoueaypbl OIEHKM JOCTaTOYHOCTH KamuTaja
(BITO/IK) xak 351eMeHT CUCTEeMBbl CTPATETHUYECKOr0 yIpaBiIeHUs OaHKa.
7. 3HauMMBble PUCKH: NOPSIOK UACHTU(UKALIMY, OLICHKH, YIIPAaBICHUSI.
8. Kanuranusupyemble puCKu M PUCKH, IOKPBIBAEMBIE 3a CUET pe3epBa
KanuTana.

Monenbs 35KOHOMHYECKOrO KanuTtana baHka: IpuHIMIBI arperaiyuy
3HAYMMBIX PUCKOB.

TIENVRN

2.2 PexkoMeHJalUU MO OLEHUBAHHMIO Pe3YyJbTATOB TECTOBBIX 3aJaHUIl

o0y4Jarommxcsi

B 3aBepuieHnn u3ydyeHus KaxkJI0ro paszaena JUCUUILUIMHBI (MOIYJIsl) MOYKET
MIPOBOJIUTHCS TECTUPOBAHKE (KOHTPOJIb 3HAHUM T10 pa3ieny, pyOeKHbII KOHTPOJIb).

Kpumepuu oyenusanus. YpoBeHb BBIIOJIHEHUS TEKYIIUX TECTOBBIX 3aJaHUN
olleHUBaeTcss B Oamtax. MakcUMallbHO€ KOJIMYECTBO OalJIOB IO TECTOBBIM
3aIaHUSIM OTIPEEIISIETCS MPENoJaBaTelisiM U IpeacTaBieHo B Tabnuie 2.1.

TecToBbIE 3a1aHUA MPEACTABICHBI B BUJIE OLIEHOYHBIX CPEACTB U B MTOJTHOM
o0beMe IpeICTaBlIeHbl B OaHKE TECTOBBIX 3aJJaHUM B 2JIEKTPOHHOM Buje. B donme
OLICHOYHBIX CPEJCTB MPEJICTABICHBI TUMOBLIE TECTOBBIC 3aJaHus, pa3paboTaHHbIC
TSl U3YUYEHUs TUCITUTUINHBI « Hanoru u Hamoroo610KeHue».

THUITIOBBIE TECTOBBIE 3A TAHUA

JUISI TEKYIIETO KOHTPOJISA 3HAHUM PA3IEJIOB U CHMILIAHBI

PA3JIEJI 1. TEOPETUYECKHUE U METOJOJIOT'HYECKHE
OCHOBBI YITPABJIEHUAA BAHKOBCKUMHU PUCKAMUA

. I1o hakTOpy BO3HUKHOBEHHUS PUCKHU MOAPA3CTSIOTCS:
Ha YUCTHIE U CIEKYJIATUBHBIE;

BHYTPCHHHC U BHCIIHUC,

1
a
b. MHOCTOsSIHHBIE U BPCMCHHBLIC,
C
d

CTPaxyCeMbIC U HECCTPAXYCMEIC.

2. PHCKI/I, ImpearojraracMbIC BO3MOXKHOCTH IMOJYUYCHUA KaK OTPHUIATCIIBHOTO,
TaK " IMOJOKUTCIIbHOTO PC3YyJIbTaTa:

d. YHUCTBIC,




b. cHexkynaTuBHbBIC;

C. HEUTpAJIbHBIE,;

d. mporHo3upyemsie.

3. Yrpo3a notepu npuObLIN OT peai3aliy MPOEKTa SIBISETCS:
a. JOIyCTUMBIM PHUCKOM;

b. KpUTHYECKUM PUCKOM;

C. KaracTpopUUYECKUM PUCKOM;

d. HempuemieMbIM PUCKOM.

4. K BHEIIIHUM pUCKaM HE OTHOCSITCS:

a. 3aKOHOJATEJbHbIE PUCKU;

b. SKOHOMHUYECKHE PUCKH;

C. TIOJIUTUYECKHE PUCKH;

d. TpoU3BOACTBEHHBIE PUCKH.

5. BHyTpeHHUE PUCKU OPA3AECIAIOTCSA:

a. Ha IPOU3BOJICTBEHHBIC U KOMMEPUYECKHUE;

b. cucTeMHBIC M HECUCTCMHBIC;

C. KOMMEpYECKHE U HEKOMMEPUCCKHUE;

d. TpOM3BOACTBEHHBIC U HEIIPOW3BOCTBEHHEIE.

6. CUCTEMHBIMH NPUHATO HA3bIBATh PUCKU, BHI3BAHHBIC:
a. TOJIbKO BHYTPEHHUMU (haKTOpaMu;

b. TOJBKO BHEHNTHUMH (paKTOPaAMU;

C. Kak BHEUTHUMH, TaK U BHYTPCHHUMH (PaKTOpaMHu;
d. HeT mpaBMIBHOTO OTBETA.

7. OcoOEHHOCTH TEXHOJOIMUYECKOro IMpoliecca Ha MPEeANpHUsITHH, YPOBEHb
KBanu(puKauud pPaOOTHUKOB, OpraHU3alUsl TOCTABOK CBHIPhS M MAaTepHAaJIOB,
OCYIIECTBIICHUE TPAHCTIOPTHBIX MEPEBO30K — ATO:

AKOHOMUYECKHE (AaKTOPHI PUCKA;
KoOMMepuecKkre (GaKkTOphl pUCKa;
oTpacieBble (PaKTOPbl PUCKA;
IPOM3BOJICTBEHHBIE (PAKTOPHI pUCKA.

oo

. IIpoLIeHTHBIH PUCK, BATIOTHBIN PUCK, IIEHOBOU PUCK — 3TO Pa3HOBUIHOCTH:
KPEIUTHOTO PUCKa,

ONEPAIMOHHOTO PUCKA;

PBIHOYHOTO PHUCKA;

WHBECTULMOHHOI'O PUCKA.

ao o 0

9. LleHOBOM pUCK MTOAPA3AEHACTCA:
a. Ha TOBAPHBIN U NMPOLEHTHBIN;
b. TOPOLIEHTHBIN U BaTIOTHBIN;



C. (OHIOBBIN U BATIOTHBIN;
d. hoHIOBBINM U TOBAPHBIA.

10. CratucTtuueckuil moOJaXO[, CBSI3BIBAIOIINN BCE BO3MOXKHBIC BEIUUMHBI
W3MEHCHHUI PHIHOYHBIX (DAKTOPOB C UX BEPOSATHOCTSIMHU:
MeTtonoJiorus RiskMetrics;
MetonoJiorusa CreditMetrics;
MmeTomonorus Value-at-Risk;
metonoorus EVT.

ao o

PA3JIEJI 2. YIIPABJIEHUE OTAEJBbHBIMHU BUJAMMU PUCKOB

. KpequtHOMY pHCKy moaBepraercs:

TOJIBKO KPEIUTOP;

TOJIBKO KPEJIUTO3aEMIIIUK;

KaK KpEOUTOp, TaK U KPEIUTO3aEMIIUK;
KPEAUTOP, KPEAUTO3AEMILUK U TIOPYUUTENb.

oo —

2. OcHoBHas 3a7a4a bazenbckoro komureTa o GaHKOBCKOMY HaA30py:

a. BHeJIpeHHe YHUPUIIMPOBAHHBIX POPM OAHKOBCKOM OTYETHOCTH;

b. BHeapeHUe eAUHBIX CTAaHAAPTOB B c(hepe OAaHKOBCKOTO PEryJMpOBaHUS;

C. BHEApEHHE TPeOOBAHMU K OpPraHU3alllU MpoLecca PUCKMEHEKMEHTA B
OaHKe;

d. BHeapeHue npaBui 0AHKOBCKOI'O HAA30pa.

3. TpeboBanme bazenbckoro koMuTeTa MO OAHKOBCKOMY HAm30py K
JOCTATOYHOCTH COBOKYITHOTO KarnuTania:

a. 3%;
b. 8%;
c. 10%;
d. 12%.

4. IRB-noaxo K onpeAeseHNnI0 BEIUYMHBI KPEIUTHOIO PUCKA OCHOBAH Ha
MOKa3aTeNsX:

a. PD, LGD, EAD, M;

b. EBITDA, ERM, RAROC;

c. SWOT, BPEST, PESTLE;

d. VAR, NPV, IRR, ROA.

5. Ha ciyuaii meperpeBa S5KOHOMUKH B TIEPHO]] KpeaAuTHOTrO Oyma  bazenb-
I1I BBOUT:
JOITOJIHUATEIIbHBIN KalluTall,
PE3EpBHBIN KaIlUTAI,
pPETyISTUBHBIN KaIlUTAI,
KOHTPIUKJINYECKUN KAITUTAIL.

/o o



6. CaMblil BBICOKHI KPEAUTHBINA PEUTUHT U3 IEPEUUCICHHBIX:

a. AAA;
b. AA+;
c. BB;
d. D.

7. OmmMOKM B KOMIBIOTEPHBIX MTporpammax, OIMOKHU MepcoHalia, OIMOKH B
CUCTEME pacnpeaeeHus] PyHKUUNA OTHOCATCS:
K KaJIpOBBIM pUCKaM;
IIPOU3BOJICTBEHHBIM PHUCKaM;
OIepalMOHHBIM PUCKaM;
COLIMAIbHBIM PUCKaM.

/o o

. He oTHOCHTCS K ME€TO/1aM SKCIIEPTHBIX OIICHOK:
METOJ HOMHHAJIBHBIX TPYIIIT;

meton enbdu;

kaptouku Kpoydopna;

METO/] SKCTPAIOJISALIUH.

ao o o

9. TpaHCrpaHUYHBIN U CyBEPEHHBIN PUCKHU SIBISIOTCS KATETOPUSMMU:
a. CTPaHOBOI'O PHUCKA;

b. NOJUTUYECKOrO PUCKA;

C. OIIEpPALlMOHHOIO PUCKAa;

d. xaapoBoro pucka.

10. Puck ymymieHHOHN BBITOJIBI, PUCK MPSIMBIX (PMHAHCOBBIX MOTEPh U PUCK
CHWKCHUS JIOXOJTHOCTH — 3TO BUJIBIL:

a. WHHOBAIMOHHOTO PHUCKA,

b. MHBECTUIIMOHHOTO PUCKA;

C. OINEpPalMOHHOTO PHUCKA;

d. donmoBoro pucka.

PA3JAEJ 3. JTUMUTUPOBAHUE U PESEPBUPOBAHU PUCKOB

1. YkaxwuTe BepHbIC YTBEPIKICHUS B OTHOIICHUN «CTOI»-TIPHKA3a:

A) «cTOm»-TIpHKa3 — 3TO MPHKa3, OTAAHHBIH KINEHTOM OpOKepy, KOTOPbIH
CTaHOBUTCSI PHIHOYHBIM MPUKA30M, KaK TOJBKO OyIEeT JOCTUTHYTa HEKOTOpas
«CTOM»-IICHA;

B) «cTom»-mpruKa3sl B TOProOBBIX CUCTEMaX UMEIOT BBICIINN PUOPUTET;

B) Bo BpeMs mepenayn mpuKas3a «CTOM»-IIeHA BBIIIE PHIHOYHOMN LIEHBI, €CIIH
ATO TPUKaA3 Ha MPOJIAXKY, U HAOOOPOT, «CTOM»-IIeHa HUKE PHIHOYHOU IICHBI, €CIIH
9TO MPUKA3 Ha MOKYTIKY;

[') HEmOCTaTKOM «CTOI»-TIPUKA3a SIBIISICTCS HEONPEACICHHOCTh IEHBI, I10
KOTOpOi OH Oy/I€T UCTIOJTHEH.



2. YKaxuTe NpaBUIbHOE YTBEPKJICHHE O COOTHOIIEHUU PUCKA U JI0X0/1A:
A) 4eM HIKE PUCK, TEM BBIIIE TOJDKEH OBITH 0KUIAEMbIN JJOXO;

b) uem BbillIe pUCK, TEM BBIIIE AOJKEH OBITh 0KHIAEMBIN T10XO0/;

B) ueM BbillIe 10XO0/1, TEM HUXKE JTOJKEH OBITH MPE/IOIaraéMblil pUCK;
I') puck u n1oxoA He CBA3aHBI MEXIY COOOM.

3. Kakve MHBECTOpBI Ha PBIHKE aKIUH UMEIOT HAUOOJBIITYI0 CKIOHHOCTh K
PHUCKY:

A) nmaeBble (pOHBI;

b) cTpaxoBble KOMIIaHUY;

B) nencuonnbie hoHbI;

I') vactHble nUIIA.

4. IlpoLleHTHOE HM3MEHEHHE ILIEH Ha aKUUU K IPOLEHTHOMY H3MEHEHHUIO
MH/IeKCa LIeH Ha aKI[UU Ha3bIBAETCA:

A) nepcrneKTUBHON JOXOIHOCTBIO;

b) nroparueit;

B) xoapdunmentom P/E;

I') ko purmentom Gera.

5. Puck, KOTOpBI HE YCTPaHAETCSl CHHKEHHEM pUCKa M0 NopTdernto myreM
pacrpeneneHuss CpeAcTB mopTdenss MO MUPOKOW TpyIie IEHHbIX Oymar
(nuBepcuduKanm) Ha3bIBaCTC:

A) pBIHOYHBIM;

b) nuBepcudunnpyeMoim;

B) cnieruduueckum;

I') Hu OTHUM U3 epeUHCICHHBIX BBILIE.

6. Koadpdunuent 6era /it akiiuu OTpHIaTesieH U paBeH —1,5. 3a Henenro
KypCOBasi CTOMMOCTb 3TOM aKIIMM BeIpocia Ha 12 %. 3a 3Ty Heelnro pbIHOK aKIui B
LEJIOM:

A) BbIpoc 6omee ueM Ha 12 %;

b) Beipoc MeHee uem Ha 12 %;

B) ynan 6osiee uem Ha 12 %;

I') ynan menee ueMm Ha 12 %.

7. Koaddunument Oera /7151 akiiuu MeHbliie 1. 3a Heaento KypcoBasi CTOMMOCTh
aKuuu noAHsuach Ha 15 %. 3a 3Ty HeJento PHIHOK aKIUi B IIEJIOM:

A) ynan Ha 15 %;

b) Beipoc Ha 15 %;

B) BrIpoc Oosiee ueM Ha 15 %;

I') Beipoc MeHee uem Ha 15 %.

8. Koadduuuent 6era mis akuuu otpuiiatesieH u paBed —0,5. 3a Henento
KypcoBasi CTOMMOCTh 3TOM akiuu ynaina Ha 20 %. 3a 3Ty HeJemnto 1eHbl aklvil B
[EJIOM TI0 PBIHKY:



A) BeIpociu 6onee uem Ha 20 %;
b) Beipociau menee ueM Ha 20 %;
B) cuuzunuces 6onee uem Ha 20 %;
I') cuuzunucey menee yem Ha 20 %.

9. Koappuuuent 6era ansa akuuu 60osb1ie 1. 3a HeAeno KypcoBasi CTOMMOCTh
sToM akuuu ynana Ha 10 %. 3a 3Ty Hellelto PhIHOK aKIUK B LIEJIOM:

A) BbIpoc 6omee uem Ha 10 %;

b) Beipoc Menee yem Ha 10 %;

B) ynan Gonee yuem Ha 10 %;

I') ynan menee uem Ha 10 %.

10. B unBecTuIIMOHHOM MOPTdEse YJaCTHOTO WHBECTOPA HAXOATCA 3 aKIUu
OAO «Ay, 2 akuun OAO «b» u 5 akumit OAO «B». KypcoBas ctroumMocTh akiuu
«b» B 2 pa3za Bbllie, 4eM y akuuu «A», a y akuuu «B» cocrtaBuser 75 % ot
croumocTtu akuuu «by». Kak u3MeHuTcs cTouMocTh MOpTQes, €Clu Kypchl aKIHii
«A» u «b» yBennuarcs Ha 10 % u 20 % cOOTBETCTBEHHO, a KypcoBasi CTOUMOCTh
akuuu «B» ynaner Ha 30 %:

A) yBenuuutes Ha 2,51 %;

b) ocranercs 6e3 n3MEeHEHMI;

B) ymenbumres Ha 7,93 %;

I') ymenbiutcs Ha 4,32 %.

11. B uaBecTunimoHHOM nopTdesie YacCTHOTO MHBECTOPa HaXOAATCS 3 aKIuu
OAO «Ay, 3 akuuu OAO «b» u 4 akunun OAO «B». KypcoBas cTouMoCTh akiuu
«b» B 1,5 pa3a Bbllie, uem y akiuu «A», a y akuun «B» cocrasnser 80 % ot
croumoctu akuuu «by. Kak u3MeHuTcs ctoumMocTh mopTderts, €Ciu Kypchl aKIHii
«A» n «by» yBennuarcs Ha 10 % u 15 % coOTBETCTBEHHO, a KypCcoBasi CTOMMOCTb
akiuu «By» ynager Ha 20 %:

A) yBenmuutcs Ha 1,95 %;

b) ocranercs 6e3 n3MEHEHMIA;

B) yBenaunuurcs na 2,35 %;

I') ymenbmmtes Ha 3,46 %.

PA3JAEJ 4. KOMIIVIEKCHBIE PUCKU BAHKA
1. Kro mnpeanpuHsan oAHy U3 TEpPBBIX IMOMBITOK KiacCU(PUIIMPOBATH
MHBECTULIMOHHBIE PUCKHU:
a. M. [Iymmerep;

b. A.Cwmur;
c. JIx. M. Kelinc;
d. A. Mapmamn.

2. MoxeTr OBITH ONMCaHA CTATHCTHYCCKHUMU 3aKOHOMCPHOCTAMU U HNMCCT
KOJIMYCCTBCHHBIC XaPaKTCPUCTUKU:!
da. MaTcMaTU4CCKass HCONIPCACICHHOCTD,



b. mpenckasyemasi HEONPEICICHHOCTb;

C. TOJIHAsi HEOMPEACICHHOCTD;

d. u3MepuMmas HEONPEACICHHOCTD.

3. Ilpeacka3zyemasi HEONPEAECIEHHOCTD:

a. HE UMEET KOJUYECTBEHHBIX XapaKTEPUCTUK, a TOJbKO KaueCTBEHHBIE;
b. He uMeeT KaueCTBEHHBIX XapaKTEPUCTHUK, a TOJbKO KOJIMUYECTBEHHBIC;
C. HMEET KaK KOJMYECTBEHHbBIC, TaK U KaU€CTBEHHBIE XapaKTEPUCTUKH;
d. He moICKHUT KaK KOJUYECTBEHHOM, TaK M KaUeCTBEHHOM OIICHKE.

4. MeTo10M y4eTa MOJHOW HEONPEAEIEHHOCTH SIBJISIETCS :

a. METOJ aHAJIOTHUH;

b. cTraTUCTUYECKUI METO;

C. METOJ NPEICIIbHBIX 3HAYCHU;

d. SKcmepTHBII METO.

5. C mnoMOmpbI Kakoro TIOKa3aTens pacCYUThIBaeTCs 3(PPEKTUBHOCTD
MHBECTUIIMOHHOTO MPOEKTAa MPHU CIICHAPHOM aHAJIH3E:

a. PD;

b. RAROC;
c. NPV;

d. EL.

6. Kaxkoit MCTOJ ITO3BOJIACT OLCHUTDH CTCIICHD YCTOIZHHBOCTH
HMHBCCTUIIUOHHOTO IIPOCKTA K PA3JINYHBIM (baKTopaM BOS,Z[GﬁCTBHH BHEIIHEH CpCaHhl,
TO C€CTh K Pa3JIMYHBIM BUAaM pHUCKaA:

a. aHaJIu3 YCTOMYMBOCTH;

b. aHanu3 HEONpeaeIeHHOCTH;

C. aHaJlu3 4YyBCTBUTEIbHOCTH;

d. aHanu3 pUCKOB.

7. IHBECTUIIMU CUUTAIOTCS IKOHOMUYECKHU 3 (PEKTUBHBIMU €CIIH:
a. NPV =0;

b. NPV =1

c. NPV <O0;

d. NPV >0.

8. Jlms kakoro W3 METOAOB WJICHTH(UKAIIMM PHUCKOB XapaKTepHa
CyOBEKTUBHOCTH OIICHOK:
METOJla HOMUHAJIBHBIX TPYIIIL;
JUISL CTATUCTHYECKOTO aHaJn3a;
aHaIM3a YyYBCTBUTEIBHOCTH;
KOPPETSAINOHHO-PETPECCUOHHOTO aHAIH3A.

/o o



9.

HcknroueHue BSaHMOHeﬁCTBHﬂ C HCHAACXKHBIMHM HJIN HCHU3BCCTHBIMU

KOHTparcHTaMu, OTKa3 OT Y4YaCTH:A B BBICOKOPHCKOBAHHLBIX IIPOCKTAX, OTKA3 OT
y4aCcTusd B HWHBCCTUIIMOHHOM IIPOCKTC, CCJIA MOJI0KUTEIbHBIN pe3ysibTaT HE
rapaHTUpPOBAH, OTHOCATCA K MCTOY:

/o o

po o =

n30exaHus pucka (YKIOHCHHUS);
yAep>KaHUsl PUCKa;

yIpaBJIE€HUE PUCKOM;

nepenayu prucka.

. MaTerpanus, muBepcuuKaIus, TIMMATAPOBAHNE OTHOCSITCS K METOAY:
n30exxaHus pucka (YKJIOHCHHS);
yAep KaHUS PUCKA;
TuBepCcUUKAITIS PUCKA,;
nepenayu pruckKa.

11. UcknrounTh WM OTPaHUYHUTh PUCKH, CBA3AHHBIE C HEOJIArONpUSITHBIMU
M3MEHECHMSIMU Kypca BaIIOT, NPOLEHTHBIX CTaBOK, LIEH HA TOBAapbl M YCIYTH,

ITO3BOJISIET:
a. TapaHTHI;
b. cTpaxoBanue;
C. AyTCOPCHHT;
d. xemxupoBaHue.

2.3 PexomeHganuM 10 OLEHUBAHUIO Pe3yJbTATOB PaC4YeTHO-
aHAJIUTHYECKHUX 3aJaHul

MaxkcumansHoe
KOJINYECTBO 0aJIOB

[TpaBUABHOCTH (OUIMOOYHOCTH) PEILICHHS

OTJIINYHO

[TostHBIC BepHBIC OTBETHI. B JIOTHUHOM pacCyKACHUH TTPH
OTBETaxX HET OIIMOOK, 3aIaHIE IMOJHOCTHIO BBIIIOIHEHO.
[TosrydeHbI MpaBUIIbHBIC OTBETHI, ICHO MPOTMCAHHBIC BO BCEX
CTpPOKax 3aJaHui 1 TaOJIuIL

BepHbie 0TBETHI, HO UMEIOTCS] HEOOJIBIIINE HETOYHOCTH, B LIEJIOM
HE BIUSIONINE Ha MOCIIEI0BATEIbHOCTh COOBITUH, TAKUE KaK
Xopo1io HeOOoJIbIIINEe IPOMYCKH, HE CBA3aHHBIE C OCHOBHBIM
COJICpKaHUEM H3JIOKEHUs. 3aiaHie 0pOPMIICHO He BITOJIHE
aKKypaTHO, HO 3TO HEe MELIaeT MOHUMAaHHUIO BOpoca

Y 10BIETBOPUTEIBEHO

OTBeTsHI B L1eJIOM BepHbIe. B paboTe nmpucyTcTByIOT
HECYIIECTBEHHAS XPOHOJIOTUYECKAs WIIM NCTOPUYECKAst OITUOKH,
MEXaHHYEeCKasl OIMNOKa WIIA OTHCKA, HECKOIBKO UCKA3UBIIIHE
JIOTHYECKYIO MOCIIEI0OBATEILHOCTh OTBETA

Jomymiens! 6osiee Tpex OMIMO0K B JOTHYECKOM PaCCyKICHUH,
MOCJICIOBATEIPHOCTH COOBITHI U ycTaHOBJICHNH aaT. [Ipu
00BSICHEHUN UCTOPHUECKUX COOBITUI U SIBJICHUH YKa3aHbI HE BCE
CYIIECTBEHHBIC (PaKThI

HeynosnerBoputenbHo | OTBEThI HEBEPHBIE WM OTCYTCTBYIOT




PA3JIEJI 1. TEOPETHYECKHUE U METOJOJIOTTHYECKHUE
OCHOBBI YIIPABJIEHUA BAHKOBCKUMHU PUCKAMUA

Tema 1.1. CymiHOCTh ¥ BWJIbI 0aHKOBCKHX PUCKOB

3ananue

Toproso-nocpennuyeckas pupma (OOQO) oOparunacek B 6aHK 3a KPEAUTOM Ha
NOKYTIKY TOBapOB B cymMMme 15 MiH. py0. Ha Tpu Mecsiua. KpeautHoit nmonutukon
0aHKa NPEeIyCMOTPEHO, 4YTO KPEAUTHl TOPIOBBIM U CHAa0XEHUYECKO-COBITOBBIM
OopraHu3alusIM He JO0HKHBI npeBbimaTh 350% oT kanurtana 6anka. Kanuran 6anka
coctapiisieT 78 MIIH. pyO., a BBIAAHO KPEIUTOB TaKUM OpPraHU3alMsSIM Ha CyMMY
270 muH. pyo.

Kakoe pemienue mo JaHHOW KpeIUTHOM 3asBKE JTOJKHBI IPUHATH pAOOTHUKH
KPEAUTHOTO OT/eNa (pacIupeHo 000CHYITE OTBET).

Tema 1.2. Cuctema ynpapJ/jieHusI 0aHKOBCKMMH PUCKAMU
3aganue
bank mnpuBIeK BKIAJOB OT HACEJICHHUS B CyMMeE, IPEBBIIIAIONIEH pa3Mep
kanuTana Ha 20%. [IpokoMMeHTHpy#iTe cuTyaruio (paciupeHo 000CHYHWTE OTBET).

PA3JIEJI 2. YITPABJIEHUE OTAEJIBHBIMHU BUJIAMU PUCKOB
Tema 2.1. KpeauTHblil puck

3amanue

KpeautHass opraHusanus IUIaHUPYET OTKPBITH HOBBIA  (QuiIMal 10
00CIyKMBaHUIO KIMEHTOB. OTKpeITHE (uavalia 1O MPOBEICHUIO JEMO3UTHBIX
orepauuii IpUHECET OpraHu3auy NpuoObUTs B 6 MIIH. py0., OTKpbITHE duInaia mo
NPEOCTaBICHUIO KpeAUTOB — MpHObUTs B pasMepe 10 muH. py0. Bosmoxno
OTKpBITHE YHUBEPCAIBHOIO (puimana, MPOBOJSIIETO Kak JENO3UTHBIE, TaK H
KpPEAUTHBIE ONEPALIUU, YTO MPUHECET NPUObLIH B 14,2 MITH. pyO.

Nmeercss BEpOSITHOCTH OTKPBITHSL 1O COCEACTBY C HOBBIM (DUIHAIOM
HEHTpajIbHOro ouca KOHKypupytomero 6anka. [Ipu 3ToM yOBITKH OT OTKPBITHS
dbunnana 1Mo MpoBENEHUIO ACTO3UTHBIX OIepaluii coctaBiaT 2,5 MiH. py0., OT
OTKpBITHS (uiIraia Mo MPeJOCTaBICHUIO KPEIUTOB — 7,5 MIH. py0., OT OTKPBITHS
yHuBepcaiabHoro ¢ummana — 10,8 muH. py0. Tounas mHbopmanus 00 OTKPHITHH
o(rica GaHKa-KOHKYpEHTa OTCYTCTBYET.

[TocTpoiiTe 1epeBo pEUICHUI U OIIPECIIUTE, YEMY PABHBI CPEAHUE 0KUIAEMbIE
BBIMI'PBILLIY JIJIS1 BCEX albTEPHATHB.

Tema 2.2. IIpoueHTHBIN pUCK
3aganue
Onpenenuts ONTUMaIbHOE PEIICHHUE TI0 MPUBEICHHBIM B TA0JINIIE HCXOIHBIM
JAHHBIM, €CIIU:
- BEPOSITHOCTH YCJIOBHM BHEILIHEW CPEJIbl PABHBI;
- TpeOyeTcsi B JIOOBIX YCIOBHSX H30exaTh OOJIBIIOTO pucka. BenwunHa
PacxoJI0B IIPH peaan3aluu Je4eOHON KOCMETUKH:

| BapuanTsl pemiennii ‘ BapuanTts! ycnoBuil BHemHel cpefbl (O))




(Pi) O, 02 Os
P1 650 370 0
P2 7 780 150
P3 430 0 320
P4 2 760 150

PA3JIEJI 3. JUMUTUPOBAHUE U PESEPBUPOBAHU PUCKOB
Tema 3.1. Puck HecOa1aHCMPOBAHHOM JIMKBUAHOCTH

3aganue

OnpenenuTts ONTUMAIbHOE PEIICHHUE TI0 IPUBEICHHBIM B Ta0JIMIIE UCXOAHBIM
JAHHBIM, €CIT TIPH JIFOOBIX YCIOBUIX TPEOYETCs MOTYYUTh HAUOOJbIINI BBIUTPHILLI
Cpe MUHUMAJIBHO JOCTYIIHBIX.

JloxoJ oT peanu3aiuu 6aHKOBCKOIO MPOIYKTa

BapuaHnTs! pemiennii

BapuanTs! ycnoBuit BHenHeH cpensl (O))

(Pi) 0, 0 0s
Pl 650 370 130
P2 700 780 150
P3 430 100 320
P4 200 760 150

Tema 3.2. Oco0eHHOCTH peryJIMpoOBaHUs OTAEJbHBIX COBOKYITHBIX
KPeIMTHO-()MHAHCOBBIX PHCKOB

3ananue

[Tpoananu3upoBath pruck (GUHAHCOBBIX HHCTPYMEHTOB, a TAK)KE BO3MOKHBIX
nopTdeneid, eciiv IPeaNPUsITHE MOXKET:
- BBIOpaTh OJIUH U3 (PUHAHCOBBIX HHCTPYMEHTOB;
- coctaBUTh noptdenb, B kKoTopoM 50% coctaBnser oguH aktuB U 50% -

JIPYTOMH.
KonndecTBeHHBIE XapaKTEPUCTUKH BO3MOKHBIX MHBECTUIIAMN
IToka3zarens Bunb! akTHBOB [oprdenn
A B C [50%A+50%B|50%B+50%C |50%A+50%C
loxogHocts B roay 1, % 10 14 14 12,0 14 12,0
JloxonHocTts B rony 2, % 13 12 16 12,5 14 14,5
/loxogHocts B roay 3, % 14 11 19 12,5 15 16,5
Cpennsiss TOXOAHOCTb, %o 12,3 | 12,3 | 16,3 12,33 14,33 14,33
CranpapTHoe OTKIOHEeHue, % | 1,70 | 1,25 | 2,05 0,24 0,47 1,84
KoaddunmenT Bapuanum 0,13810,102(0,126 0,019 0,033 0,128
PA3JAEJ 4. KOMIIVIEKCHBIE PUCKHU BAHKA
Tema 4.1. OnepanoHHbIe PUCKH
3ananue
CpaBHUTh TMOKa3zaTeld pucka (JUCIEPCUI0, CPEAHEKBAAPATHUYECKOE
OTKJIOHEHHE, K03 PuIlMeHT Bapualiun) akuuii A u B 1o caeayromnmM JaHHBIM:
CocrosHue BHelHen cpeanl | BepostHocts| JloxomHocTs akuuii A, % HoxogHocTh
akuuii B, %
ITogbemM SKOHOMUKH 0,1 20 22
CtaObMIbHOCTD 0,5 14 15
Crag 5KOHOMHUKH 0.4 8 7

Tema 4.2. Pucku B MeKIYHAPOJAHBIX ONlEPALMAX KOMMEPUYECKUX 0aHKOB




3agaHue

Ha ocHoBe pacueToB ypoBHsI pucka 0aHKa MPU BHEAPEHUHM OJIHOTO U3 TPEX
VHBECTUIIMOHHBIX MMPOEKTOB OJITHOBPEMEHHO BO BCEX UETBHIPEX PETHOHAX MPHUHSATH
pENIeHHE O TEIeCO00Pa3HOCTH U BHITOTHOCTH HHBECTUPOBAHMS:

NHaBecTHIMOHHEBIN HaBecTHIMOHHBIN uaBecTHIMOHHBIN
IIPOEKT 1 IIPOEKT 2 poeKT 3
Pernonsr PacueTHbIit PacuerHbrit PacuerHbrit
noxox, |BepositHocTh|  jmoxom,  |BeposTHOCTB|  J0XOA, BepsitHoCTh
MJIH.pY0. MJTH.pY0. MJIH.pY0.
HMBanoBckuit 7,52 0,3 6,87 0,2 9,22 0,1
Bnanumupckuit 6,35 0,1 9,31 0,1 9,13 0,3
SpocnaBckuii 6,98 0,5 8,65 0,2 7,28 0,4
Koctpomckoit 7,28 0,1 7,59 0,4 8,97 0,2

Tema 4.3. Pucku norpeduTe1bCKOr0 KpeAUTOBAHUS
3ananue

[Ipu nmepBoHAYAIbHOM aHAU3€ MPEAJIOKEHHBIX NHBECTUIIMOHHBIX MTPOCKTOB
0ank otoOpan 10 BapuaHTOB MHBECTUPOBAHUS CPEACTB, XapPAKTEPUCTUKU KOTOPBIX
npenacTasiieHbl B Tabnuue. [IpencraButh HHGOPMAIIHMIO O TPOEKTaX B rpaduyecKoOM
BU/IE U C/IEJIATh:

- CPAaBHUTEIBHBIC BBIBOJIBI 10 BApUAHTAM WHBECTHUIINMH,

- UTOTOBBIN BBIBOJI O BEIOOPE MHBECTUIIMOHHOTO MPOEKTA, YUUTHIBAS TUYHOE
OTHOILIEHHUE K PUCKY.

BapuaHT HHBECTUPOBaHMS CPEICTB

Iloxasarem Al Bl C|D|EJFl Gl H] I 7

Cpenusis npuObLIb, IOTy4aeMast
OT UHBECTUIIMOHHOT'O MPOEKTA, 75 77| 70 | 73 69 82 84 | 81 78 78
MJIH. py0.

Cpennee kBaipaTUYHOE 02| 04, 03| 0,1} 04| 03| 03| 02| 0,6 0,3
OTKJIOHCHHE NMPUOBLIH, MJIH. PYO.

2.4 PekoMeHJalMM 110 OLIEHUBAHMIO PE3YJbTATOB KeHC-3a1a4u
MakcuMaJbHOE
KOJIHYeCTBO 0aJ1710B

Kpurtepun

Keiic pemeH mpaBHIBHO, [JaHO pPa3BEPHYTOE MOSCHEHUE U
000CHOBaHME CIEJIAHHOTO 3aKJIFOUYEHUS. OO6yuatronuiics
JEMOHCTPUPYET METOJOJOTUYECKUE U TEOPETHYECKHE 3HaHuS,
cBOOOJHO BiIajgeeT Hay4yHoil TepmuHojoruei. Ilpm pasdope
OtnnyHO NPEJIOKEHHOW CUTYallud MPOSBIAET TBOPYECKHUE CIIOCOOHOCTH,
3HAHHUE JONOJHUTENIBHON JUTEepaTypsl. J[eMOHCTpupyeT xopolue
AHATUTHYECKUE CITIOCOOHOCTH, CIIOCOOCH MpH 00OCHOBAaHHUU CBOETO
MHEHHs CBOOOJIHO MTPOBOUTH AHATIOIUU MEXY TEMaMU U3ydaeMon
JUCIUIIMHBI U CMEKHBIX JTUCIUIINH.

Keiic pemeH mnpaBuiIbHO, MAAaHO TOSICHEHHE U 00OCHOBaHME
caenaHHoro  3awioueHus.  OOydaroumuiics — I€MOHCTpUpPYET
METOAOJIOTMYECKHE U TEOPETUYECKHE 3HaHMs, CBOOOJHO BIIAJEET
HAay4YHOU TEPMHUHOJIOTHUEH. JeMmoHCcTpHpyeT XOpoumue

Xopoo




AHATUTUYECKUE CIMOCOOHOCTH, OJIHAKO JOMYyCKAaeT HEKOTOphIC
HETOYHOCTH MPU ONEPUPOBAHUH HAYYHOU TEPMHUHOJIOTHUEH.

Y 10BIETBOPUTEIILHO

Keiic pemien npaBuibHO, NOSICHEHHE U OOOCHOBAHME CIIEITAHHOIO
3aKJIIOYeHHs OBbLIO JAaHO NMPHU aKTUBHOM MOMOIIM MpenojaBaTes.
HNmeer orpaHudeHHbIE TEOPETHYECKHE  3HAHMSA, JOIYCKAaeT
CYLUIECTBEHHbIC  OIIMOKM MHpPU  YCTAHOBJIEHUH  JIOTMYECKHX
B3aMMOCBA3€H, OMyCcKaeT OMMOKM MPU HCHOJb30BaHUU HAyYHOM
TEPMHHOJIOTHH.

HeynosnerBopurenbHo

Keiic He pelieH uam perieH HenpaBUIbHO, 00CYKJIEHUE U MTOMOLIb
IpenojaBaTesss HE IPUBEIM K [PAaBWIBHOMY 3aKIIOYCHHMIO.
OO6Hapy>KHBaeT HECIMOCOOHOCTh K TMOCTPOCHHUIO CAMOCTOSTEIBHBIX
3akitoueHui. Vimeet crabble TeopeTHdecKre 3HaH!s, HE UCIIOJIb3yeT
HAy4YHYI0 TEPMUHOJIOTHIO.

TUIOBBIE KEMC-3AJTAYA JIJISI IPOBEPKH YPOBHSI
COPOPMUPOBAHHOCTHU KOMIIETEHIIUA

Koumponupyemuvie
pa3zoenvt (memot)
oucyunaunsl (Mooyns)

Keiic-3a0anue

PA3JIEJ 1. TEOPETUYECKHUE U METOJOJJOI'MYECKHUE OCHOBbBI
YIIPABJIEHUS BAHKOBCKUMHU PUCKAMHU

Tema 1.1. CymHocTs 1
BUJIbI OAHKOBCKHX PUCKOB

BankoBcKuii pucK Kak pa3HOBHIHOCTb YKOHOMHYECKOT0
pHcKa

JOCTOMHCTBA U HEJOCTATKHU JaHHBIX OHpC,I[eJ'ICHI/II\/'II

KpUTEPUEB KJIaCCU(UKALINU.

JOCTOMHCTBA U HCAOCTATKH.

Tema 1.2. Cucrema

yIpaBiieHUs: 0aHKOBCKUMU

pucKaMu

bankoBckue PHUCKH M TCHIACHIHUU HX PAasBUTUH

PHUCKOB B 3apyOeKHOW U POCCUHCKON IKOHOMHUKE:

OaHKOBCKHUH PUCK.

BO3/ICHCTBYIONINX HA HUX BHYTPEHHHUX M BHEIIHUX (DAKTOPOB.

PA3JIEJI 2. YITPABJIEHUE OTAEJIbHBIMH BUIAMHU PUCKOB

Tema 2.1. KpeautHslii puck

dakTopbl pa3BUTHS 0AHKOBCKUX PHCKOB

CocTaBbTe TMepedYeHb COACPKAIIMXCS B SKOHOMHUYECKOH
JUTEepaType omnpeaeneHui O0aHkoBckoro pucka. OOocHyiiTe

1. OO0obmure TOYKM  3pEHUS  YUEHBIX-DKOHOMHCTOB
OTHOCHUTENBHO CYIIECTBYIOIIMX KJIacCU(PHUKAIUH OaHKOBCKUX
PHCKOB. Ob6ocHyiite u paspabortaiite COOCTBEHHYIO
K1accU(UKaI0 OaHKOBCKUX PHUCKOB C BBIJCICHHEM OCHOBHBIX

2. O6o06umTe conep)kaliuMecss B 3KOHOMUYECKOM JIMTEpaType
METOABl PETyTUpOBaHHS OaHKOBCKMX pHUCKOB. OOOCHYHTEe uX

HpOBC,I[I/ITe CpaBHI/ITCHBHHﬁ aHaJIu3 OLCHKH 0aHKOBCKHX

1. O6ocHy#iTe COOCTBEHHYIO TOUKY 3PEHUSI OTHOCUTEIBHO TOTO,
IPaBOMEPHO JIM BKIJIIOYAaTh B COCTaB 3KOHOMHYECKHX PHCKOB

2. llpoBeaute aHanu3 JOUHAMUKA M TEHACHLUUH OCHOBHBIX
nokasaresjeil OaHKOBCKOH nestenpHOCTH B Poccum, ¢ yderom

IIpoBeauTe CpaBHUTEIBHBIM aHAIU3 U U3MEHEHUS 10 OLIEHKE
COBOKYITHOTO PHCKa KOMMepUeckoro 0anka B MHcTpykunn banka
Poccum ot 16.01.2004 r. Nel110-U, Muctpykuuu banka Poccun ot
03.12.2012 r. Ne 139-M1 u HWuctpykumm banka Poccum ot
28.06.2017 N 180-M (pen. ot 06.05.2019) «O6 00s3aTEIBHBIX




Konumponupyemuvie
pazoesnvt (memul)
oucyunaunsl (Mooyns)

Keiic-3a0anue

HOpMaTuBax ©OaHkoB» (BMecTe ¢ «Meroaukoii pacuera
KPEIMTHOTO PHUCKA IO YCIOBHBIM O00s3aTE€IBCTBAM KPEIUTHOTO
xapakrepa», «Meroaukon pacyera KpeaguTHOro pucka mno 11Oy,
«MeTtoauKo orpenesaeHus] ypOBHS PUCKa 110 CUHIAUIIMPOBAHHBIM
ccynam», «llopsinkoM pacueTa HOpMaTHBa MaKCHMAIbHOTO
pasMmepa pucka Ha OJIHOTO 3aeMIIMKa WU TPYNIy CBS3aHHBIX
3aemmmkoB (H6) mo caenkam, coBepmiaeMbiM Ha BO3BpPATHOM
OCHOBe», «MeToauKOl pacueTa pUCKAa H3MEHEHUS CTOMMOCTHU
KPEAUTHOTO TpeOOoBaHUs B pe3yJbTaTe YXYIIICHUS KPEIUTHOIO
KauecTBa KOHTpareHrtay, «llopsakom pacmpeneneHus MpHObLIN
(dacTu IpUOBLIN)»)

1. ObGocHyiiTe COOCTBEHHYIO TOYKY 3PEHHS OTHOCHUTEIIBHO
OpPraHM3aI[MOHHOM  CTPYKTYpbl  yNpaBieHHs pUCKaMU B
KOMMEpUYECKOM OaHKe.

2. IlpoBenute aHanM3 AMHAMUKKA W TEHACHUWWA OCHOBHBIX

nokasarteneii OaHKOBCKOW JesTenbHOCTH B Poccum, ¢ ydeTom
BO3/ICHCTBYIOIIMX HA HUX BHYTPEHHUX U BHEIIHUX (PAKTOPOB.
3. Ouenute, Kakue OTIENBI B PA3IMYHBIX OAHKAX OCYIIECTBIISIOT
OIICHKY ¥ MOHMTOPUHT O0aHKOBCKHUX PUCKOB (3 JIOOBIX OAHKOB U3
CrpaBoyHUKa 10 KPeAUTHBIM opraHu3anusm. [lepeuens cucteMHo
3HaYUMBIX KPEIUTHBIX opraHu3zaumid. — Pexum gocryna:
http://cbr.ru/statistics/print.aspx ?File=/credit/SystemBanks.html).

Tema 2.2. ITponieHTHBIN p

HCK

PA3JIEJI 3.
JIMMATUPOBAHME U
PE3EPBUPOBAHU
PUCKOB

Cam ce0e 6aHkup

000 «Xoym Kpemur sun Punanc bankx» pazpaboran u
3amyCTW]I OH-JIaH (uHaHCOBBIN cumynstop (Pexxum pocryna:
https://www.homecredit.ru/quest/) 1eb KOTOPOTO
3aMHTEPECOBATH JIF0JIel OAHKOBCKUM JI€JIOM, BOBJICYb B OpEH/I, U B
urpoBoil ¢opme pacckazarb 00 OCHOBHBIX MPHUHIUIAX PabOTHI
OaHKa.

1. Ilpoitnure 7-8 pa3 momapsia 3TOT (PUHAHCOBBIA CHUMYJISTOD,
KaKIBbIH pa3 MEHsSI OCHOBHBIE XapaKTEPUCTUKH JAESTEIbHOCTU
BUpTyanbHOro Oanka. Kaxzaplii pa3 BblnHchiBaiite ceGe
YCTAaHOBJICHHbIE MOKAa3aTelnd KIKYEBBIX 9 cep cumyisTopa U
HOJYYEHHbIH KOHEUHBIH pe3ysbTarT.

2. Kakue puckM 1O BalleMy MHEHHMIO MNPUCYUIM 3TUM 9
KJII04eBbIM chepam?

3. Ilomy4eHHbIC JaHHBIC TIPEACTABUTE B TAOJMYHOM BHUJIE.

4. TlpoaHanu3upyite OT H3MEHEHUS KaKUX KIIIOUEBBIX
napaMeTpoB 3aBHCUT 3((PEeKTHBHOCTH JAeATENbHOCTH OaHKa.
OOocHyiiTe MmoYeMy Te€ WIM HMHBIC IOKAa3aTeId HMEIOT TaKoe
BJIIMSTHUE HA PE3YJIbTAT 1€ATEIbHOCTH.

5. Kakme ObI cmocoObl W3MEpEeHHUsS PHUCKOB BBl OBl
UCTIONIL30BaJIH, CTaB OAHKUPOM?

6. OOoOCHYWTE METONIbl CHWXCHHUS BBISIBICHHBIX PHUCKOB B
pPa3IUYHBIX  YCIOBUSIX  PAa3BUTUS SKOHOMHUKU  (KpHU3HMCHas,
cTaOWIbHAs, TMHAMUYHO Pa3BUBAIONIASCS U T.1.)7



http://cbr.ru/statistics/print.aspx?File=/credit/SystemBanks.html

Konumponupyemuvie
pazoesnvt (memul)
oucyunaunsl (Mooyns)

Keiic-3a0anue

Tema 3.1. Puck
HecOaTaHCUPOBAHHOM
JINKBUIHOCTHU

HckyceTBO noHUMaHus (PMHAHCOBBIX NOKa3aTeJiei

B ycnoBusix Kpu3uca MHOTHE POCCHICKHE OaHKH TIEPECMOTPEIH
HNPUOPUTETHI CBOEH KPEAUTHON MOJTUTUKU.

1. IIpoanamu3upyite  IHHAMHUKY
kpeautoBanus B 2014-2019 rr.

2. Kakue 3aeMIIMKH — IOpUAWYECKHe WIH (U3NYECKHEe JIHLA
CTaJI JUIsl POCCUMCKUX OAHKOB «HE)KEIATEIbHBIMU KIMEHTaMI» ?

3. OneHuTe TMHAMHKY KPEIUTOB, MPEJOCTABIAEMBIX KPYITHBIM
TOPTrOBBIM KaMIIaHUSIM, @ TAK)K€ KPEJUTOB B OCHOBHBIE CPEJICTBA B
2014-2019 rr.

4. Paccmotpute Ykazanue banka Poccum ot 12.02.2019 r. Ne
5072-Y  «O0 o0ocOoOEHHOCTSIX TNpPHUMEHEHHUs Haa0aBOK K
Ko3(duuueHTaM pucka MO OTIEIbHBIM BUAAM  aKTHBOB
KPEeIUTHBIMHU OPTaHU3aLUsIMU, IPUHSABIIMMU Ha ce0s1 00513aHHOCTD
10 NMPUMEHEHHIO OAHKOBCKUX METOJUK YINPABJICHUS PUCKAMHU U
MOJICJIEH KOJIMYECTBEHHOM OLICHKM PHUCKOB B ILEJSAX pacdera
o0si3aTeIbHBIX HOpMaTuBOB» (B pen. Ykazanus b PD ot
30.07.2019 N 5218-VY) u paiite CBOE HSKCIEPTHOE 3aKIIOUYECHHE
OTHOCUTEJIBHO MOJIOKUTEIbHBIX U OTPULATEIbHBIX MOCIEICTBHH
BBEJCHUS B  JIGHCTBHE JAaHHOTO  HOPMAaTHUBHO-IIPABOBOTO
JOKYMEHTA.

[Monydyennyio uwHGOPMAIMIO TPEICTABUTE B TAaOIMYHOM U
rpauIecKoM BHJIC C AaHAJIU30M M 0OOCHOBAaHUEM PACCMOTPEHHBIX
TEHICHIUN.

Pa3sBUTHA PBIHKA

Tema 3.2. Ocobennoctu
PEryJIUpPOBaHUS OTICIBHBIX
COBOKyrIHI)IX erI[I/ITHO-
(DMHAHCOBBIX PUCKOB

OOocHyiiTe, Kakh€ TEHIEHIIMM pPa3BUTHSI  OaHKOBCKOM
UHPPaCTPyKTYpbl B Poccun HOCAT MO3UTHBHBIN XapakTep, a Kakue
— HETaTUBHBIN U TT0YeMy?

1. TlpoBemute aHanu3 NpUOBLUIM ABYX JIOOBIX OaHKOB 3a
nocienuue 4 roma. Ha ocHoBaHHMM APTOro cAellaiTe BBIBOI O
NPOSIBIICHUN OMNEPALMOHHOTO pPHUCKA B JaHHBIX (DHMHAHCOBBIX
YUPEKICHUSX.

2. TlpoBenute aHanu3 NPUOBUIM POCCUHCKOrO OAHKOBCKOTO
CEeKTOpa 3a MOCJIEeAHUN OT4YeTHbIM roj. Ha ocHoBaHMM 3TOTO
cJieNaiiTe BBIBOJ O MPOSIBICHUU ONIEPALIMOHHOTO PUCKA.

3. C yderoM TOJYyYEHHBIX PE3yIbTATOB OOOCHYHTE OCHOBHBIC
HANpaBlIEHUs]  TOBBIMICHUS  A((EKTHUBHOCTH  yIpPaBICHUS
ONEPALMOHHBIMU PUCKAMH.

PA3JIEJI 4. KOMIIVIEKCHBIE PUCKHU BAHKA

Tema 4.1. OnepauroHHbIE
pHUCKH

BanoTHbIe HHTEpBEeHIMH

B 2019 rox mpoduuT TMKBUIHOCTA OAHKOBCKOTO cekTopa PD
coctaBut 1,9-2,6 TpnH py0. mpu paBHOMEPHOHN peaau3anuu
OTJIO)KEHHBIX TMOKyHok BamoTel. B 2020 rony npoduuut
JMKBUIHOCTU POCCUICKOrO GaHKOBCKOIO CEKTOpa OXKUAAeTCsl Ha
ypoBHe 1,9-2,6 TpnH pyOseld npu yCIOBUHM PABHOMEPHOMU
peanu3alMM  OTJIOXKEHHBIX IOKYNOK BaJIOTBI B paMKax
O1oxeTHOTO Mpasmiia B Teuenne 2019-2021 roqos.

[Tocne Bo3BpamieHuss B OaHKOBCKYIO CHCTEMY CPEACTB,
pa3MELIEHHBIX B paMKax OJHOJHEBHBIX ONEpalUid «TOHKOU
HACTOMKM», 3Haue€HUE Npo(UUUTA JUKBUIHOCTH BEPHYJIOCh K




Konumponupyemuvie
pazoesnvt (memul)
oucyunaunsl (Mooyns)

Keiic-3a0anue

otMeTke 3,5 TpiH py0. (B okTa6pe 2019 r.). bank Poccun moBeicun
IPOTHO3 CTPYKTYPHOTO MpoduinTa TMKBUIHOCTH Ha KoHel 2019
r. ¢ 3,4-3,7 no 3,6-3,9 TpnH py0. B CBSI3U C pa3MeEIICHHEM
OIO/DKETHBIX CPEICTB HAa CYeTa OTHENBHBIX KPEAUTHBIX
OpraHu3aluim.

1. Kak npoduuut iy aepUIUT JUKBUAHOCTH OaHKOBCKOTO
CEeKTOpa BIMAET Ha pa3BUTHE DSKOHOMHUKH, (DPMHAHCOBOTO,
(OHI0BOTO U BATIOTHOTO PHIHKOB?

2. B uem ommume ynpaBiaeHHs pPHCKaMHM JIMKBUAHOCTHU
OTJIETHPHOTO OaHKa ¥ 0AHKOBCKOTO CEKTOpa B IIEJIOM?

3. Kakue MeTo/bl 1 HHCTPYMEHTBI YIIPaBJICHUS IUKBUHOCTHIO
HanOosnee 3¢ (HEeKTUBHBI B COBPEMEHHBIX YCIOBUX?

4. Kakue TeHIEHIUMM HW3MEHEHHs YpPOBHS JIMKBUJHOCTH
CBOWCTBEHHBHI 3apy0OexkHbIM cTpaHaM B 2019 roay?

Tema 4.2. Pucku B
MEXITyHAPOIHBIX
orepaIusX KOMMEPUIECKIX
0aHKOB

YnpasieHue KI1H04¢BOH CTABKOH

@enepanbHas pesepBHast cucreMa CIIIA B Tperuit pa3 3a
2019 r. cau3una KiIo4eByr cTtaBky ¢ 2-2,25 go 1,5-1,75 %. Mo
ATOrO Troja CTaBKka He yMeHbmanack Oonpme 10 mer. OPC
OTMETHUJIA, YTO PHIHOK TPYJIa OCTAETCS KPETKUM, & SKOHOMUYECKast
aKTUBHOCTh yMepeHHO pacter. llpupoct paboumx wmect
YCTOWYMBBINA, a 0e3padoThila OCTaeTCs Ha HU3KOM YpOBHE, HO
pacxoibl JOMOXO3SICTB MO-NIPEKHEMY 3HAYUTENIBHO PpAaCTYT.
buzHec cMOr OCTaHOBHUTH COKpallEeHUE WHBECTUIIMH B OCHOBHOM
KaruTan B CpaBHeHHH ¢ ceHTsa0pem, koraa OPC B mpeapiaymmit
pa3 OIMyCTHJIa CTaBKy. DKCIOPT MO-TIpekHEMY cla0bid. CHIbKas
kmoueByro  craBky, ®OPC  Hageercss  mocmocoOCTBOBaTh
MaKCHMaJIbHOW 3aHATOCTH U CTAOMILHOCTH LIEH.

CraBka peduHancupoBaHus (OHa ke KitoueBas craBka) L{b PO
Ha 15.11.2019 r. cocraBnser 6,50% romoBbix. CTaBKa AEHCTBYET C
25 oxTs6ps 2019 roga no 13 nexadps 2019 rona. Cpok neicTBus
yctanoBui [{b PO®.

1. Uro mpencraBiser coboil cTaBka pepUHAHCUPOBAHHUS U
KakUM 0Opa3oM €€ BOJATHJIbHOCTb BJIMSIET HAa TEMIIbI Pa3BUTHS
HSKOHOMUKH B 11€JI0M?

2. Kakune mocneactust st Poccum u Apyrux cTpaH mupa
MOXET UMETh JaJibHEWIlIee CHUKEHUE KItoueBor ctaBku B CIIIA?

3. O0ocHy#Te COOCTBEHHOE MHEHHE OTHOCUTEIIBHO U3MEHEHUS
CTaBKH pe(pUHAHCUPOBAHMS Ha OIrpKalIIui rox.

4. IlpoBenuTte aHalIW3 TUHAMHUKU CTaBKU pe(PUHAHCUPOBAHUS
HayuHas ¢ 2008 r. roga no Hacrosiee Bpems.

5. [IpoBenurte aHaINU3 MPOLEHTHBIX CTABOK MO 5 KOMMEPUYECKUM
6ankaM. OOOCHy#Te IPUYMHBI OTIUYUH.

6. IlpoBenure aHanmM3 AMHAMUKH W3MEHEHHS Kypca pyOms c
2000 r. mo Hacrosiiee BpeMs M OIpPENEIUTE roja B KOTOPBIX
Ha0JI0/1a7I0Ch KOHKPETHOE MPOSIBICHUE BAJIIOTHOTO PUCKA.

7. IlpoBeaute aHamu3 OAHKOBCKOTO PHIHKA U BBIACHUTE KAaKOH
0aHK mpejuiaraeT HauboJsee BHIFOHbIE KYPChl MPOJaXKU BATIOTHI.




Konumponupyemuvie
pazoesnvt (memul)
oucyunaunsl (Mooyns)

Keiic-3a0anue

8. Ha ocHOBe aHanM3a AMHAMUKY BaJFOTHBIX KYPCOB OCHOBHBIX
BEAyIIMX BaJIOT ONpeAenuTe ¢ 00OCHyiite  Hambomee
NEPCIIEKTUBHYIO BATIOTY B OYIyIIEM.

9. U3 mpemraraeMoro mnepevHs (HaKTOPOB, BIUSIOMIMX Ha
BAJIIOTHBIA pHCK OaHKa, BBIJCIUTE CIEAYIOIINE BHYTPCHHUE H
BHEIIIHUE (PAKTOPBHI:

MaJICHbKHH TTOTEHIIUAN PHIHKA;

MOJIUTHKA OTPAHUYCHUS UMIIOPTHBIX OTEpaIHii;

OTpaHWYCHUS 3apyOCIKHBIX HHBECTUIIHIA;

CTHMYJIMPOBAHHUE IKCIOPTA;

MOHOIIOJIBHOE MOJIOKEHHE OaHKa Ha BHYTPEHHEM PBIHKE;
BBICOKUI TOJUTUYECKUI PUCK B CTpaHE SKCIOpPTEpa U UMIOPTEPa
0aHKOBCKHUX YCIYT.

Tewma 4.3. Pucku
HOTPEOUTETHCKOTO
KpEeIUTOBAaHUS

MeToabl OLIEHKHU OTPACJIEBOI0 PUCKA

PaccmoTpuTe pasiaudHble MOAXOABI MO OICHKE OTPACIEBOTrO
pucka.

1. MW3yunre BHYTPHOTpACICBYIO Cpeay OJKOHOMHUKH B
COBPEMEHHBIX YCJIOBUSAX U OMPEACIIUTE OTPACb C MTOBLIIICHHBIMU
PUCKAMH.

2. PaccmoTpuTe OCHOBHBIE MUPOBBIC PEUTUHTOBBIC ar€HTCTBA.
3. BeIsIcHUTE M M3YYUTE PEUTHUHTH BEIyIIUX €BPOMEUCKUX CTpaH,
Poccun u CIIIA.

2.5. PekoMeH1anMu 10 OLeHNBAHUIO pedepaToB, I0KJIAT0B, COOOLIEHNI.

MakcumaabHOe
KOJIMYECTBO 0AJJI0B

Kpurepun

OTIUYHO

BricTaBnserca oOydaromemycsi, €Clii OH BBIPa3Wsl CBOE MHEHHE
Mo copMyIHPOBAHHON TIPOOIIEME, apryMEHTUPOBAJ €r0, TOYHO
ompefieNuB  NpoOiieMy  Ccoaep)KaHWe M COCTaBISIOLIUE.
[IpuBeneHbl JaHHBIE OTEYECTBEHHOMN U 3apy0eXHOW IUTEepaTyphl,
CTaTHCTUYECKHWE  CBeACHMS,  HWH(POpMAalUsi  HOPMATUBHO
MPaBOBOTO XapakTepa. O0yUaromMiiCcs 3HAET U BJIaJIEeT HABBIKOM
CaMOCTOSITENILHOM ~ MCCIIEIOBATENbCKOM  paboThl MO  Teme
HCCJIEIOBaHMsI; METOAAMU U NPUEMaMU aHaJn3a TEOPETUUECKUX
W/WIM  TPaKTUYECKUX  acleKTOB  HM3ydaeMoil  obiacTu.
@dakTryecKnx OUIMOOK, CBS3aHHBIX C MOHMMAaHHUEM TPOOIIEMBI,
HeT; rpaduiecky padbora opopmMiieHa TPABUIBHO.

Xopouo

BrictaBnsercst o0yuaromemycs, eciu padoTa XapakTepu3yeTcs
CMBICTIOBOW LIEIBHOCTBIO, CBA3HOCTHIO U TMOCIIE0BATEIFHOCTHIO
W3JI0KEHUS; JOMyImeHo He Oonee 1 ommOKu mpu OObSICHEHHH
CMBICTIa WM cojaepkaHus mpooOnembl. [lns aprymeHTanuu
MNPUBOAATCA HAHHBIC OTCUCCTBCHHBLIX U 3aPY6e)KHI)IX aBTOPOB.
[TponeMoHCTpHpPOBaHBI UCCIIEIOBATENLCKUE YMEHHS U HABBIKH.
dakTUYECKNX OMIMOOK, CBS3aHHBIX C MOHUMAHUEM MPOOJIEMBI,
HeT. JlonynieHsl OTAenbHbIe OMHOKH B 0(hOpMIICHUH PaOOTHI.

Y 10OBIETBOPUTEIBHO

BricraBnsercst oOywaromemycsi, ecid B paboTe CTYIEHT
MPOBOJUT JIOCTATOYHO CAMOCTOSITCILHBIA aHAJW3 OCHOBHBIX




ATallOB W CMBICIOBBIX COCTABJISIIOIIMX MPOOJIEMBI;, MOHUMAET
0a30BbIC OCHOBBI M TEOPETHUYECKOE 00OOCHOBAaHWE BBIOpAHHOM
TeMbl. [IpuBIeUEeHBI OCHOBHBIC HCTOYHUKH IO pacCMaTpUBaEMOMN
teme. [lonymieno He 6osee 2 ommOOK B ColepKaHUU MTPOOIIEMBI,
0o(hOopMIICHHH PaOOTHI.

HeynosnerBopurenbHo

BrictraBisiercss  oOyuwaromemycs, ecid padoTa MpeICTaBIseT
co00#l Tepecka3aHHBId WM TOJTHOCTHIO 3aMMCTBOBAHHBIH
UCXOJIHBIA TEKCT 0e3 KakuxX Obl TO HM OBUIO KOMMEHTApHCB,
aHamuza. He  packpeita CTpyKTypa W  TeOpeTHUYECKas
cocTaBJsomas TeMel. J[omyIieHo Tpu wim 0osee TpexX OIUOOK B
COJIep KaHUU PACKPBIBAEMOM MPOOIeMbl, B 0(hOpMIICHUH paOOTHI.

TEMBI PE®@EPATOB JIUISA ITPOBEPKHU YPOBHA
CPOPMUPOBAHHOCTHU KOMIIETEHIINU

Koumponupyemuvie
pazoesnvt (memut)
oucyunaunsl (Mooynis)

Temut pechepamoe no memam oucyuniunsl

PA3JIEJI 1. TEOPETUYECKHUE U METOJOJOI'MYECKHUE OCHOBbBI
YHIPABJIEHUSA BAHKOBCKUMHU PUCKAMMU

Tema 1.1. CyurHocTs 1
BUJIbI OAHKOBCKUX PUCKOB

1. baHKOBCKHME PUCKU U MX TEHACHIIUU B POCCUIICKON 0aHKOBCKOM
CHUCTEME.

2. MecTo u posib 6aHKOBCKOTO PUCKA B CUCTEME SKOHOMHYECKHX
PHCKOB.

3. Knaccudukaiuu 6aHKOBCKMX PUCKOB U UX CPAaBHUTEIIbHAS
XapaKTEPUCTHUKA.

4. baHKOBCKasi pUCKOBas MOJIMTUKA: COJICPKAaHUE U HAIIPABIICHUS
pean3anmu.

. Cuctema ynpaBiieHuss 0aHKOBCKUMH PHUCKaMHU.

. MoHUTOpHHT 0aHKOBCKHX PUCKOB B KOMMEPUYECKOM OaHKe.

. MonuTopuHr 6aHKOBCKUX pUCKOB B banke Poccum.

Tema 1.2. Cucrema
yIpaBiieHUs: 0aHKOBCKUMU
pHCKaMu

. @aKTOpBI KPEAUTHOI'O PUCKA U UX XAPAKTEPUCTHKA.

. OcobGeHHOCTH YIpaBIeHHs CErMEHTaMH KPEeIUTHOTO MOPThes.
. MOHUTOPUHT KpEeIUTHOTO NMOPT(hEnss KoMMEPUECKOTro OaHKa.

. Buipl KpeIUTHBIX PUCKOB B KOMMEPUYECKOM OaHKE.

. OueHka KpeAUTHOTO PUCKA B POCCUNCKOM MPAKTHUKE.

. OnieHKa KpeAUTHOTO PUCKA B 3apyOEKHON MpaKTHKE.

. MeTroasl CHUKEHUS KPEIUTHOTIO PUCKA.

. Opranuzanys ynpasiaeHUs KPEIUTHBIM PUCKOM B
KOMMEpPUYECKOM OaHKe.
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PA3JIEJI 2. YITPABJIEHUE OTAEJIbHBIMH BUIAMHU PUCKOB

Tema 2.1. KpeauTHslii puck

1. Onepanuu KOMMEPUYECKOTO OaHKa ¢ IIEHHBIMUA OyMaramu.

2. MexayHapo/iHble TeHCHIIUU PAa3BUTHUSI PUCKOB SMUTEHTA.
3. OcoOGeHHOCTH yIIpaBICHUS PUCKAMH MHBECTUIIMOHHOM
NeSITeIbHOCTH B PAa3HBIX CTpaHaXx.

4. MeTo/1bl CHUKEHHS PUCKOB IO ONEPALlUsM C [ICHHBIMU
OyMaramu.

5. MOHUTOPUHT pUCKa IO ONEpalUsiM C LICHHBIMU OyMaraMu.
6. CTpyKTypa peryJaupoBaHUs PbIHKA LIEHHBIX OyMar.

7. Bnusinue kpusuca 2008 r. Ha pbIHOK LIEHHBIX Oymar B Poccun.
8. Biustaue kpusuca 2014-2015 rr. Ha peIHOK [IEHHBIX OyMar B
Poccun.




Konumponupyemuvie
pazoesnvt (memul)
oucyunaunsl (Mooyns)

Temut pechepamoe no memam oucyuniumsl

9. MeTonibl CHU)KEHUS BAJIIOTHBIX PUCKOB.
10. Mertoab! yripaBieHHs IPOLIEHTHBIM PUCKOM.

Tema 2.2. [TporieHTHBIN
pHUCK

1. ATeHTCTBO MO CTPaxOBAHUIO BKJIA/IOB B PETYIUPOBAHUU
JIETIO3UTHOT'O PUCKA.

2. Jleno3uTHas MOIUTUKAa KOMMEPUYECKOTO OaHKa.

3. Cuctema cTpaxoBaHUs BKJIQJIOB U ee reHe3uc B Poccuu u 3a
pyOexoM.

4. Opranu3zaiys CTpaxoBaHUs BKJIaJI0B U JEMO3UTOB B
3apyOeKHBIX CTpaHaX.

5. Poccuiickast cuctemMa CTpaxoBaHMs BKJIAJIOB U MECTO B HEM
ATEHTCTBA M0 CTPaAXOBAHUIO BKIIAJIOB.

6. CoBpeMeHHBIN cTaTyC ATEHTCTBA MO0 CTPAXOBAHHIO BKJIAJIOB U
OCHOBHBIE HAIIPABJICHUS €r0 ACSITEIbHOCTH.

7. JleaTenbHOCTh ATEHTCTBA IO CTPaXOBAaHUIO BKJIAJOB KaK
CTpaxoBarersl.

8. JlesTenbHOCTh ATEHTCTBA IO CTPAXOBAHUIO BKJIAJ0B IO
YKPETUICHUIO0 OAaHKOBCKOM CHCTEMBI.

9. CoBepIlIeHCTBOBAaHUE CUCTEMBI NTOKa3aTeaeil PMHAHCOBOM
YCTOWYMBOCTH OAHKOB U CTPAXOBBIX B3HOCOB.

10. Monepuuzarus npouenyp canauuu ACB 1o oTHOIIEHUIO K
KPEAUTHBIM OPTaHU3ALHSIM.

PA3ZJIEJ 3. JUMHUTUPOBAHUE U PESEPBUPOBAHU PUCKOB

Tema 3.1. Puck
HecOaTaHCUPOBAHHOM
JINKBUIHOCTHU

. ®akTOpHI KPEAUTHOTO PHCKA M UX XapaKTEPUCTHKA.

. OCOOeHHOCTH YIIpaBIICHHsI CETMEHTaMH KPEIUTHOTO TTOPThEs.
. MOHHTOPHHT KPeIUTHOTO OPT(EIsi KOMMEPUYECKOro OaHKa.

. BUpl KpeTUTHBIX PUCKOB B KOMMEPUYECKOM OaHKE.

. O1ieHKa KpeIUTHOT'O PUCKA B POCCUHCKOM MPAKTHKE.

. O1ieHKa KpeAUTHOTO PHUCKA B 3apyOEIKHON TPaKTHKE.

. MeTopl CHMKEHHS KPEIUTHOTO PUCKA.

. Opranmzanysi yrpaBiieHHUsI KPEAUTHBIM PUCKOM B
KOMMEpPYEeCKOM OaHKe.
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Tema 3.2. OcobenHoctu
peryIupoBaHUsl OTIEIbHBIX
COBOKYITHBIX KPEIHUTHO-
(MHAHCOBBIX PUCKOB

1. CymHOCTb ¥ BUJIbl OPraHU3alMOHHOTO PUCKA.

2. MeTopl CHUKEHHSI OPraHU3allMOHHOTO PHCKA.

3. CyurHoCTh ¥ BUABI KQJIPOBOTO PHCKA.

4. OcHOBHBIE 3a/1a4M YIIPABICHUS IEPCOHAIOM OaHKa.

5. YmpaBneHue nepcoHagoM B KOMMEpPYECKOM OaHKe.

6. OcOOEHHOCTH OIIEHKH CTEMEHU PHIHOYHBIX PUCKOB TIPU
MEXIYHAPOIHBIX OTEPALIUSX.

7. ConeprkaHue ONepauoOHHOrO pUCKa U €r0 pa3HOBUIHOCTH.
8. Pexomennanmu bazenbckoro KOMUTETa B YaCTH OLIEHKH U
CO3/IaHUS PE3EPBOB MO ONEPALMOHHBIC PUCKH.

9. Buenpenust bazens-3 u bazens-4 B mupe u B Poccuu.

PA3JIEJ 4. KOMIIVIEKCHBIE PUCKH BAHKA

Tema 4.1. OnepauroHHbIE
pHUCKH

1. bazenbckue mpuUHIMIBI 3PPEKTUBHOTO YIIPABICHUS U Ha130pa
3a PUCKOM JIMKBUIHOCTH B KPEAUTHBIX OpraHU3alMsIX

2. PerynupoBaHue prucka JUKBUIHOCTH B COOTBETCTBUU C
bazenem 111

3. Iloaxoasl U METOAMKA pacuyeTa HOPMATHBA CTPYKTYPHOUH
JUKBUAHOCTHU




Konumponupyemuvie
pazoesnvt (memul)
oucyunaunsl (Mooyns)

Temut pechepamoe no memam oucyuniumsl

3. O630p MHCTPYMEHTOB MOHUTOPUHTA PUCKA JTUKBUIHOCTH,
PEKOMEHTI0BaHHBIX

4. CoBeplICeHCTBOBAHNE OTYETHOCTH M YIPABICHUE PACKPHITHEM
uHpOpManuu 00 ypOBHE PUCKA IMOTEPH JTUKBUIHOCTH

5. OneHka cocTOsIHUS TUKBUIHOCTH 0aHKa C Y4ETOM aHallu3a ero
YKOHOMUYECKOTO TOTOKEHUS

6. ITonxoasl banka Poccun Kk OlleHKE TPUHATHIX B KPEAUTHOM
OpTraHU3aI|y MPOIETYP YIPABICHHS PUCKOM JINKBUIHOCTH Ha
OCHOBE JIMarHOCTUKH KaueCTBa BHYTPEHHUX MPOLIETYp OLIEHKH
noctatouHocTH kanurtana (BIIO/K) kpenutHbIx opranuzanuii
7. HanmonanbeHbIE TOAX0/1bI, TpuMeHsieMble bankom Poccun k
PETYIHPOBAHUIO PUCKA TUKBUIHOCTA OAHKOB M HEOAHKOBCKUX
KPEAUTHBIX OpraHu3anuil

8. B3anMo00yCIIOBICHHOCTh IEHEKHO-KPEAUTHOM MTOTUTHUKH C
peryiupoBaHUEM pUCKaA JTUKBUIHOCTU KPEIUTHBIX OpraHU3aINii
9. OCOOEHHOCTH PEryIMPOBAaHUS PUCKA JIMKBUIHOCTH MTPOUUX
(¢buHAHCOBBIX OpraHu3aluii 1 UHPPACTPYKTYPHBIX OpraHU3auil
10. YrpaBieHue pucKOM JTUKBUIHOCTU B CUCTEMHO 3HAYMMBIX
IUTATEXKHBIX CHCTEMAaxX

11. B3aumocBs3b PMHAHCOBON CTAOMIBHOCTH U 3PPEKTUBHOCTH
yIOpaBieHUs] PUCKAMHU JIMKBUIHOCTH OaHKOBCKOTO CEKTOPa

Tema 4.2. Pucku B
MEXITyHAPOIHBIX
orepaIusX KOMMEPIEeCKIX
0aHKOB

1. ®prouepc MPOLIEHTHON CTAaBKH.

2. ®opBap MPOLEHTHOM CTaBKH.

3. [IpotieHTHBI CBOIL.

4. KimroueBast mpolieHTHas ctaBka banka Poccuu: cyniHocTs u
OCHOBBI peaN3alUu.

5. CraBka pe(hMHAaHCUPOBAHUS K €€ POJIb B COBPEMEHHBIX
YCIIOBHSIX.

6. CyIIHOCTh ¥ BHJIbl BAIIOTHOTO PHUCKA.

7. Bunsl 00pa3oBaHUs BATIOTHBIX KYPCOB.

8. Bamotasii hopBap.

9. BantoTHblii cBOII.

Tema 4.3. Puckn
HOTPEOUTETHCKOTO
KPEIUTOBAHUS

1. Ananu3 u JMHaAMHUKa pa3BUTHS OCHOBHBIX OTpaciei
POCCHICKON SKOHOMUKH.

2. MeTo1bl OLICHKM OTPAciIEBOIO PUCKA B POCCUHCKON IIPAKTHKE.
3. MeTo/bl OLIEHKH OTPACIEBOr0 pUCKa B 3apyO0exKHON MPAKTHUKE.
4. Bausinue kpusucos 2008 1., 2014-2015 rr. Ha oTpacneByo
cTpykTypy Poccum.

5. IIpoGneMbl U IEPCHEKTUBBI pa3BUTHSI OCHOBHBIX OTpaciel B
Poccun 1 3apyOeXHBIX CTpaHax.

6. AHanu3 TUHAMUKHU CTPAHOBOI'O PHUCKA B MUDE.

7. Conepxanue 1 popMHUpOBAHUE PEUTHHTA CTPAHOBOT'O PHCKA.
8. MeTo/1bl CHUKEHUSI CTPAHOBOT'O PHUCKA.

9. ®opMupoBaHUE PEUTHUHTA CTPAHBI B 3apYOSIKHON MPAKTHKE.




TEMBI JOKJIATOB / COOBIIIEHUN JJ151 IPOBEPKU YPOBHS
CPOPMUPOBAHHOCTHU KOMIIETEHIINA

Konumponupyemoie
paszoenvt (memot)
OUCUUNTTUHDL
(mooyns)

Temul 00K1a0086 / COOOULEHUII RO Memam OUCHUUNTIUHbL

PA3JIEJ 1. TEOPETUYECKHUE U METOJOJOI'MYECKHUE OCHOBBI
YIIPABJIEHUA BAHKOBCKUMHU PUCKAMMU

Tema 1.1. CymHocTb
U BUJIBI OAHKOBCKUX
PHCKOB

1. baHKOBCKUI pUCK KaK pa3HOBUIHOCTh YKOHOMUYECKOTO PUCKA.
2. OnpezneneHre GaHKOBCKOTO pUCKa.

3. DKOHOMHYECKasi OCHOBA BOSHUKHOBEHMSI 0AHKOBCKHUX PUCKOB.
4. ITpyuurHbBI BO3HUKHOBEHHS PUCKOB B OAHKOBCKOM JESITEIbHOCTH.
5. Kputepuu xnaccudukaimy puckoB B 0aHKOBCKOHU cdepe.

Tema 1.2. Cucrema
yIpaBiIcHUs
0aHKOBCKHMU
pUcKamMu

1. Opranu3annoHHas CTpPYKTypa 6aHKa 1O YIPaBICHUIO PUCKAMH.
2. CocraB ¥ QYHKIMH CTIEHHUATH3UPOBAHHBIX KOMUTETOB IO
YIPaBICHUIO PUCKAMH.

3. CymHOoCTh OaHKOBCKOM PUCKOBOM MOJIUTUKU U OCHOBHBIE
HaIPaBIICHUS B €€ peaTr3allii.

4. Meponpustusi 6aHKa 1Mo PEOI0JICHUIO pUCKa: N30eKaHue PUCKa,
COKpaIlleHHe PUCKa, 0TOOpakeHHEe prcKa B OamaHce OaHKa.

5. OneHKa 9yBCTBUTEIHHOCTH 0aHKA K PHCKaM.

PA3JIEJI 2. YIIPABJIEHUE OTAEJIBHBIMU BUJIAMHU PUCKOB

Tewma 2.1.
KpenutHslii puck

1. Conepxanre KpeAUTHOTO U JIETIO3UTHOTO PHUCKOB.

2. JlesTenbHOCTh KOMMEPYECKOTo OaHKa O MPHUBIICYCHHUIO BKIIAI0B
U BblJlaye KPEIUTOB.

3. AuddepeHuunanus ycaoBUil MPUBICUCHUS BKIAIO0B U BbIIaYU
KpEIUTOB.

4. MepormpusiTas 0aHKa MO MPEAYIPEKICHUIO TTOTEPh MIPU
(hbopMUPOBAHHUY IETIOZUTHON U KPETUTHOUN MOJTUTUKH.

5. OueHKa CTeneHu UCIO0JIb30BaHUsl JENO3UTOB U KPEAUTOB.

Tema 2.2.
IIpoueHTHBIN pUCK

1. Ilopsimok popMHpPOBAaHUSA KPEAUTHBIMHU OPIaHU3ALUSAMH PE3EPBOB
Ha BO3MOJKHBIE TIOTEPU 110 CCYJaM, 110 CCYHOU U IPUPABHEHHOU K
HEH 3aJ0JKEHHOCTH.

2. KpeauTHbIii MOHUTOPUHT.

3. eATenbHOCTh KPEAUTHOTO OIOPO.

4. CtpaxoBaHu€ KPEAUTHOTO PUCKA.

5. CyutHocTh ¥ aHaJIM3 KPEAUTHOTO mopTdens OaHka.

PA3ZJIEJL 3. JUMHUTUPOBAHUE U PESEPBUPOBAHU PUCKOB

Tema 3.1. Puck

1. Onenka kpenutHoro pucka bankom Poccun.
2. [IpnunHbBI BOSHUKHOBEHMS KPETUTHOTO PUCKA.
3. Cnenuduka ynpaBieHUs: pUCKaMU B YCIOBHSIX OaHKOBCKUX

HecOaTaHCUPOBAHHOW | TPYIIII.
JUKBUHOCTU 4. OcobeHHOCTH OAHKOBCKUX PUCKOB B YCIOBHUSX INTOOANIN3ALUU U
MHTETpanuy B prHAHCOBO-0aHKOBCKOH cdepe
5. Koa¢punmeHt cBs3aHHOCTH JEMO3UTHON M KPEAUTHON NOJIUTUKU
Tema 3.2. 1. CymHOCTh OpraHU3aIMOHHOTO PUCKA.
Ocobennoctu 2. OpraHuM3anMoHHas CTPYKTypa OaHKa U e€ BIUSHHUE Ha
peryiaupoBaHus OpTraHU3aIMOHHBIN PHUCK.
OTJENIbHBIX 3. CyuHocTh KaIpOBbIX PUCKOB OaHKa.
COBOKYITHBIX 4. OCHOBHBIE 33/1a41 YIIPABJICHUS TIEPCOHATIOM.
KpEIUTHO- 5. J1omKHOCTHOM pUCK.

(MHAHCOBBIX PUCKOB

6. KBanndukannoHH0-00pa30BaTeIbHbIA PHUCK.




Koumponupyemvie
pazoennvt (memwi)
OUCUUNTTUHDL
(mooyns)

Temwt 00K1a0086 / COO0OMWIEHUTI RO Memam OUCUUNTTUHDL

7. Puck 3n0ynotpe6ieHnii 1 He100pOCOBECTHOCTH, PUCK
HOBOBBEIEHUI.

8. OrnepanlMOHHBIN PHUCK: CYIIHOCTH, (PaKTOPhI BOSHUKHOBEHUS,
CIOCOOBI MPETOTBPAICHHS.

9. IIpaBoBOIi pUCK: COAEPKAHUE U IPUUUHBI.

10. CtpaTeru4eckuii puck: CyIiHoCTb, (HaKTOpbl BOZHUKHOBEHHUS,
MyTH TPEIOTBPAIICHHUS.

11. Puck penyramuu: coaepxKaHue U BIUSHUE Ha IESITEIbHOCTD
KOMMEpUYeCcKoro OaHka.

PA3JIEJ 4. KOMIIVIEKCHBIE PUCKH BAHKA

Tema 4.1.
OnepaninoHHbIe
PHUCKH

1. ConeprxaHue pucka onepanuii ¢ LeHHbIMU OyMaramu.

2. Bunibl pUMHAHCOBBIX PUCKOB, BIUSIOLIMX HA PUCK ONEpALUii €
LIEHHBIMHM OyMaramu: CUCTEeMaTHYECKUI PUCK, BDEMEHHOM PUCK,
PUCK JTUKBUIHOCTH, KPETUTHBIN PUCK, HHISAIIMOHHBIA PHCK,
IIPOLIEHTHBIN PUCK, OT3bIBHOW M 3aKOHOJATENbHbBIN PUCK.

3. [IpyunHbBI BO3HUKHOBEHHUS PUCKA OIEpaliii ¢ HEHHBIMU
OyMaramm.

4. MepornpusTust 0aHKa [0 pEryJIMpPOBaHUIO PUCKA OTEpaluil C
LIEHHBIMHU OyMaramu.

5. NuBecTUIIMOHHAS TIOJIUTHKA KOMMEPYECKOTO OaHKa.

6. CriocoObl CHM)KEHUS! HTHBECTUIIMOHHOTO pUCKa OaHKa:
IuBepcUUKAIMS TOPTQeis IICHHBIX Oymar, XeKHPOBAHUE

Tema 4.2. Pucku B
MEXITyHAPOIHBIX
oTepaIusIX
KOMMEPUYECKUX
0aHKOB

1. CymHOCTb NPOLICHTHOTO PUCKA.

2. Busipl IpoLIeHTHOTO pUCKa: MMO3ULMOHHBIN, CTPYKTYPHBIN U
0a30BbIii.

3. I[IpyunHBI BO3HUKHOBEHHUS ITPOLIEHTHOT'O PUCKA.

4. MeponpusTus KOMMEpPUECKOro 0aHka 1o Nnpe1oTBpaIleHUIo
MPOLIEHTHOTO pucKa. CrenuaibHble (1e1eBble) METOAbI YIIPaBICHUS
npoueHTHbIM puckoMm: GAP u SPREAD meroast.

5. @aKTOpBI, BIUAIOIINE HA YPOBEHb IIPOLIEHTHON CTaBKH.

6. ®brouepchl MPOLEHTHOM CTaBKH, (PbIOUEPCHBIN KOHTPAKT,
XEIPKUPOBAaHUE, IPOIIEHTHBIN «CIP3/1», MPOLEHTHBIN CBOII,
IU1aBarolast U (PMKCUPOBaHHAS CTaBKa MPOLIEHTA.

7. IlpouieHTHas MOJIUTHKA KOMMEPUYECKOro OaHKa: CoiepKaHue,
HaIIPaBJICHUS PeaIU3alluu.

8. ConeprkaHue BATIOTHOTO PUCKa. BUIbI BAIFOTHOTO pHUCKa:
9KOHOMMYECKUI PUCK, PUCK NIEPEBOJIA, PUCK CAEIIOK.

9. BiusiHME BHYTpU- M BHEITHEAKOHOMHYECKUX (PaKTOPOB HA PUCK
orepauii 0aHKOB C HHOCTPAHHOMN BaJIIOTOM.

10. MeTtoap! ynpaBieHHs BAIFOTHBIM PUCKOM: 3alIUTHBIE OTOBOPKH,
BaJIOTHBIE OTOBOPKH, XEUKUPOBAHUE U IP.

Tewma 4.3. Pucku
HOTPEOUTETHCKOTO
KpEIUTOBAaHUS

1. ConmepxaHue oTpacaeBOro pUCKa.

2. OueHKa 0TpacieBoro puckKa.

3. @akTOophl, ONPEAEIIAIONINE OTPACIEBOM PUCK: CTAIUU
MIPOMBIIIJICHHOT'O )KU3HEHHOT'O IIMKJIa OTPACIHM U BHYTpUOTpacieBas
cpejla KOHKYPEHIUH.




Koumponupyemvie
pazoennvt (memwi)
OUCUUNTTUHDL
(mooyns)

Temwt 00K1a0086 / COO0OMWIEHUTI RO Memam OUCUUNTTUHDL

4. VcTouHnKH UHPOPMALIUY [T OTIPEACTICHUS BHY TPHOTPACIIEBOM
KOHKYPEHTHOH CpeIbl.

5. ConeprkaHue CTPaHOBOTO PUCKA U €r0 0COOCHHOCTH.

6. CTpyKTypa CTpaHOBOT'O PHUCKa: MOJTUTUYECKUN PUCK,
9KOHOMMUYECKUIN PUCK, PUCK IIEPEBOAA.

7. PEUTUHTH CTPAHOBOTO PUCKA: PEUTUHTY MOJUTUYECKOTO PUCKa,
PEUTHUHTH YKOHOMHYECKOTO PUCKA, PEUTUHTU PUCKA MEPEBOAA.

8. Llems hopMupOBaHKS aHATUTHYECKUMU CITY)KOAMHU PEUTHHTOB
CTPaHOBOI'O PUCKA.

9. Kimaccudukanus cTpan B 3aBUCUMOCTH OT PEHTHHTA CTPAHOBOTO
pucKa.

10. CrenieHb BAUSHUS MOJTUTHYECKUX U SKOHOMUYECKHUX (PAaKTOpOB
Ha YpPOBEHb PUCKA OTJEIBHOTO IOCY1apCTBA.

2.6. PexomeHnmanum 1mno OueHNBAHUIO HAYYHOH COCTABJISIIONICH (HAYYHOI
CTATHH)

MaxkcuMaJbLHOe

Kpurepuu
KOJMYeCTBO 0AJLIOB™ puTep

- IOJTHOE COOITI0OIeHNE TPeOOBaHUH CTPYKTYPBI U 0(OPMIICHUS
Hay4YHOH CTaTbH.

- TIOJIHOE PACKPBITUE TEMBIL;

- yKa3aHHe TOYHBIX Ha3BaHUIl 00CyKJaeMbIX SIBJICHUH, 3HAHUE
COBPEMEHHOTO COCTOSIHHS IPOOIIEMBI;

OtnauyHo - IpaBUJIbHAS (POPMYIUPOBKA MOHATHH U KaTETOPHIA;

- CaMOCTOSITEIbHOCTh OTBETA, YMEHUE BBOJAUTH U UCIOJIb30BaTh
KJaccu(UKaluy U KBaJU(PUKALMY, aHATU3UPOBATh U JIEJ1aTh
COOCTBEHHBIE BBIBOJIBI 10 pACCMATPHBAEMOH TEME;

- ACII0JIb30BAHUE MATEPUAJIOB COBPEMEHHON OTEYECTBEHHOM U
3apyOexHOU IUTEepaTyphl U MHBIX MAaTEPUAIIOB U JIP.

- HEJJOCTATOYHO IIOJIHOE PACKPBITHE TEMBI;

- HECYILIECTBEHHBIE OIIMOKY B ONPEEIICHUN TIOHATUH,
KaTeropuil U T.1I., KAPAUHAIBHO HE MEHSAIOIUX CYyTh U3JI0KCHHUS;
- PEIpPOAYKTUBHOCTh OTBETA: OTCYTCTBHE CAMOCTOSATEIBHOIO
aHaJIM3a U OLICHOYHBIX CYXXIECHUMN

- HEJJOCTaTOYHOE HCIIOJIb30BAHNE MAaTEPUATIOB COBPEMEHHON
0TE4YEeCTBEHHOH U 3apyO0eKHOM JUTEpaTyphl U MHBIX MaTepHAaIOB
u JIp.

- OTpa)kKE€HUE JIMILb OOILEro HarpaBIeHHs TEMbI;

- HaJIM4Ke JOCTATOYHOr0 KOJIMYECTBA HECYIIECTBEHHBIX MU

Y 1OBIETBOPUTEIBHO OJIHOM- JIByX CYLIECTBEHHBIX OIIMOOK B ONPEICICHUH MOHATUI
Y KaTerOpHH U T.IL.;

- HECMIOCOOHOCTh OCBETUTh COBPEMEHHOE COCTOSIHUE MPOOIEMBI
- COlepKaHHUE TEMBI HE PACKPBITO;

- 00JIBIIIOE KOJIMYECTBO CYIIECTBEHHBIX OMINOOK;

- OTCYTCTBUE YMEHHUH U HaBBIKOB, 0003HAUEHHBIX BBIIIC B
KaueCTBE KPUTEPUEB BbICTABIEHUS MIOJOKUTEIBHBIX OLIEHOK .

Xopo1o

HeynosnerBopurenbHO




TEMBI J1JI1 HATUCAHUSI HAYYHBIX CTATEM JJ151 TIPOBEPKH
YPOBHSA COOPMUPOBAHHOCTHU KOMIIETEHIIUHN

I. CymHocTh OaHKOBCKHMX PHUCKOB, 3HAaY€HHE PHUCKOB B JEATEIbHOCTH
KPEAUTHON OpraHU3aLNHu.

2. Knaccudukanust 0aHKOBCKHUX PUCKOB: €€ OCHOBHBIE TIPUHIIHIIBI.

3. CucreMa HEONpPEAENIEHHOCTEN M €€ pOJib B ONPENEICHUH HCTOYHHUKOB
OAHKOBCKHMX PHCKOB.

4. Ilpomecc ynpapieHus: 0aHKOBCKMMHU PUCKAMHU.

5. @akTOpHI, COCOOCTBYIONTME BOZBHUKHOBEHUIO KPEIUTHBIX PUCKOB.

6. MeTo/1bl OLIECHKH KPEAUTHBIX PUCKOB.

7. IlppeMbl yMEHBIICHUS KPEAUTHBIX PUCKOB.

8. I[loHATHE pHCKA TUKBUIHOCTH.

9. OCHOBHBIE JIEMEHTBI CUCTEMBI YIIPABJICHHUS PUCKOM JTUKBUIHOCTH.

10. ITonsitue, BUABI U (AKTOPBI MPOLIEHTHOTO PUCKA.

11. [TocTpoeHue cucTeMbl yIipaBieHUs TPOLIEHTHBIM PUCKOM.

12. MeToap! OLIEHKHU CTETEHU MPOLIEHTHOTO PUCKA.

13. ®OoHOBBIN PUCK U METOJIBI ETO ONPEAECIECHUS.

14. Bunbl nieHHBIX Oymar, crocoOCTBYIOIIMX BO3HHUKHOBEHHIO (DOHIOBOIO
pHCKa.

15. IloHsiTUE BaIOTHOTO PUCKA.

16. Meroauka ornpeneneHus pasMepa OTKPhITOM BATIOTHOM MO3UIIMU OaHKA.

17. MexaHu3M CHUKEHHS BaJIFOTHOTO PUCKA B OAHKOBCKOM A€ TEIbHOCTH.

18. CocraBnstoiine 3J1€MEHThl PIHOYHOTO PHUCKA.

19. Bugsl oOecrieueHus, BIUAIONIME HA pa3Mep pe3epBa Ha BO3MOXKHBIE
IIOTEPH IO CCYIaM.

20. ITopsiaok onpeaeneHust YUCThIX MPOLEHTHBIX JI0X0/10B OaHKa, BIMSIOIIUX
Ha pa3Mep ONEPAllMOHHOTO PHUCKA.

2]1. CoctraB U CTpyKTypa HENpPOLEHTHBIX JOXOJOB JUIsl pacyera
OINEepallMOHHOTO pHUCKa OaHKa.

22. HopMaTuBHBIN OAXO/ K aHAJIM3Y PUCKA JTUKBUIHOCTH.

23. XapakTepucTtuka MeToia Ko3(QUIMEeHTOB B OIEHKE PUCKA JINKBUTHOCTH.

24. IInarexxHast mo3uius 6aHKa, e€e BIUSHUE Ha JIUKBUIHOCTD.

25. Opranuzanusi BHyTPEHHET0 KOHTPOJIS JIsl OIIEHKU OAHKOBCKUX PUCKOB.

26. ITomHOMOYMS CITy>kObI BHYTPEHHETO KOHTPOJISI OaHKa 1O OIIEHKE PUCKOB
B 0AHKOBCKOM JIEATETLHOCTH.

27. KpenutHsiii moprdenb 0aHKa, €ro CTPyKTypa.

28. TpeboBaHus K (PUHAHCOBOW OTUYETHOCTH 3aE€MILUKOB JJII MUHUMU3AIUU
KPEIUTHOTO PHUCKA.

29. CrocoObl ynpaBiieHUs (POHIOBBIM PUCKOM.

30. WHCTpyMeHTHl yHOpaBJi€HUS BallOTHBIM PUCKOM B OaHKOBCKOM
NEATEIbHOCTH.

31. ba3zenbckoe corjameHre Nmo JOCTATOYHOCTH KamuTajla U €ro 3Ha4eHUe
JUTSl YIIPABJICHUSI PUCKAMU B KPEAUTHBIX OpPraHU3aIIMIX.



BOIIPOCHI DK3AMEHY

PA3JIEJI 1. TEOPETUYECKUE 1 METOJOJIOTMYECKHNE OCHOBbDI
VYIIPABJIEHUA BAHKOBCKMMU PUCKAMU

Tewma 1.1. CymHOCTb ¥ BUJIbI 0AHKOBCKUX PUCKOB 1. BryTtpennun
KOHTPOJIb: CYIIIHOCTh U OCOOEHHOCTH peain3aluuu

2. HopmaTuBHO-IIpaBOBOE pEryJIMPOBAHUE BOIIPOCOB OPTaHU3ALMHU PUCK-
MEHEKMEHTA B OaHKax

3. [TonsiTue u BuAbl 0AHKOBCKUX PUCKOB

4. [loHsATHE M BUIBI BATIOTHOIO pHUCKA

5. [ToHsATHE ¥ BUIBI KPEAUTHOTO PUCKA

Tema 1.2. Cucrema yrnpaiieHHs 0aHKOBCKUMH

puckamu 1. BHelHre 1 BHYTpEHHUE KPENUTHBIE PEUTHHI U

2. [ToxazaTenu OLIEHKH pUCKa IPOU3BOIHBIX (PUHAHCOBBIX HHCTPYMEHTOB

3. [TonmMTHKA IPOLUEHTHOTO A0X0/1a

4. [lonuTrka NPOLEHTHOTO ITUKJIA

5. [TpyuHIMIIBI TOTUTUKY yHPaBJIeHUs] OAHKOBCKUMHU PUCKAMHU

PA3JIEJI 2. VITPABJIEHUE OTAEJIbBHBIMU BUJIAMU PUCKOB

Tema 2.1. Kpenuthsiii puck 1. I'Oll-ananu3

2. MeToapl OLIEHKHU pUCKa

3. OneHka ypoBHS M AMHAMUKY ITPOLIEHTHON Map K1

4. CriocoObI ynipaBiieHusl BAIIOTHBIM PUCKOM

5. XapakTepucTUKa METOAO0B YIPABJICHUS PUCKAMU

Tema 2.2. I[IpouenTtHbii puck 1. Knaccudpukanuss wmoxeneid  OLCHKHU
KPEIUTHOTO PUCKA

2. [Tonsitue, BuAbI U PaKTOPHI MPOLIEHTHOTO PUCKA

3. [Topsimok pacuera BEIMYMHBI BAJTKOTHOTO pUCKa MO MeToauke baHka
Poccun

4. Puck kak sKOHOMHYECKAs KATETOPHs

3. CucremMa 6aHKOBCKOIO pUCK-MEHEIKMEHTA

PA3EJI 3. JUMUTUPOBAHUE 1 PESEPBUPOBAHHM PUCKOB

Tewma 3.1. Puck HecOanaHCUpOBAHHON JTUKBUIHOCTH 1. Kpenutnoe
COOBITHE: CYIIIHOCTb U BUJIBI

2. MeTo/1bI OLIeHKH e(0JiTa KOHTpareHTa

3. Mopenu olleHKH KPEeIUTHOTO prucka nopTdens

4. [Topsinok popmupoBaHus pe3epBOB Ha BO3MOXKHBIE ITOTEPHU IO CCyIaM

3. [Topsimok pacyera KpeaAUTHOTO pucka no Mmertoauke banka Poccun

Tewma 3.2. OcoOGeHHOCTH peryIUpOBaHUS OTJEIHHBIX COBOKYITHBIX KPEIUTHO-
(¢uHaHCOBBIX pUCKOB 1. MeTonpl OIEHKM W YHPABICHUS OIEPAIMOHHBIM
pUCKOM, IIpeiokeHHble B HoBoM ba3esbckoM coraieHny o KarnuTany

2. [Toxxoasl U cIOCOOBI yIpaBiIeHUs ONEPALOHHBIMU PUCKaMU

3. [Topsnok pacyera pa3mepa OnepanMoOHHOIO0 PUCKa Mo MeToAuKe banka
Poccun

4. [Tonsitue, BuABI U MPOOIEMBI YIIPABICHUS ONEPAMOHHBIX PUCKOB



3. [Topsimok pacyera onepanMoOHHOTO pHUCKa 1o MeToauke banka Poccun
PA3JIEJI 4. KOMIUJIEKCHBIE PUCKN BAHKA

Tema 4.1. OnepanmoHHBIE PUCKU 1. JIMKBUIHOCTH (POHIOBOTO PHIHKA
U €€ COCTaBIIAIOIINE

2. MexaHn3M ynpaBieHHs] PUCKOM JTMKBUIHOCTH

3. OueHka pucka JUKBUAHOCTH aKTHBA U MOPT(ENs aKTUBOB

4. [TonsiTue M CTPyKTYypa pUCKa TUKBUAHOCTH

3. [Topsimok pacyera pucka JUKBUIHOCTH 1O MeToauke banka Poccun

Tema 4.2. Pucku B MEXIyHApOAHBIX ONEpPALUIX KOMMEpPYECKHX OaHKOB

1. TloHAtHe, BUIbI U IPUYUHBI PIHOYHOTO PUCKA

2. AHanu3 NpOLEHTHOrO PUCKa Ha OCHOBE JIOpaluu

3.  JluMuTHpOBaHUE KaK CIIOCOO YIIpaBJIEHUs BaJOTHBIM PUCKOM

4. [Topsimok  pacuera  KpEeOUTHBIMM  OPraHU3ALMSIMU  BEIMYHUHBI
PBIHOYHOT'O PHCKa

5. CriocoObl MUHMMH3AIIUU MPOIIEHTHOTO PUCKA

Tewma 4.3. Pucku noTpeOUTENbCKOr0 KpeIUTOBAHUS 1. Ilokazarenn
OLICHKU PHUCKa C O3ULMI BOJATHIIBHOCTU U YyBCTBUTEIILHOCTH

2. CrpaTernueckue noaxo bl K OpraHu3aluyd pUCK-MEHEKMEHTA

3. dopMupoBaHHEe  KPEIWTHBIMU  OpPraHM3alUsSMHU  PE3EPBOB  Ha
BO3MOXHBIE ITOTEPU

4. [Tokazarens Value at risk u meTozbI ero pacuera

5. CooTHoIIeHNE PHUCKa U HCOIIPCACIICHHOCTHU



MUHUCTEPCTBO HAYKU U BBICILIEI'O OBPA30OBAHUS
POCCHUMCKON ®EJIEPALTUN
®EJIEPAJIBHOE I'OCYJIAPCTBEHHOE BIO/[)KETHOE OBPA30BATEJIbHOE
YYPEXXJIEHUE BBICILIET'O OBPA30OBAHUS
«TOHELIKAST AKAJZIEMUS YIIPABJIEHUS U TOCY JAPCTBEHHOI CJIVKBbD»

Hanpasiaenue noarorosku 38.03.01 Jxonomuka
Mpodpuiab_«baHkoBcKoe 1€/10»

Kadenpa punancoBbIX ycayr u 0aHKOBCKOIO Jejia
JAucuumiimaa (Moay.ab) «baHKOBCKHE pHCKI»

Kypc 4 Cemectp 7 PDopma 00yvyeHUs1 OUHAS

3K3AMEHAIIMOHHBIN BUIET Nel

Teoperuyeckune BOnpochl.

1. BHewHue ¥ BHYTPEHHUE KPEAUTHBIE PEUTHHIU

2. Iozmxozb! ¥ cOCOOBI YIPaBIIEHNUS ONIEPALMOHHBIMU PUCKAMU
IIpakTHyeckoe 3axanue.

Paccuurtate moxomHocth 6anKoBcKoro yupexaeHus (ROA), ecnu ero uncras mpuObLIb 3a
nepuop coctaBmwia 16000 a. en., a cymMma akTHBOB, COTJIACHO OATaHCOBOTO OTYETa SIBIISETCS
CJICYIOIICH: BaIIOTa, MOHETA U 0AaHKOBCKHE MeTaILIbI - 4500 1. e11., TOPOXKHBIE U JPYTUE YEKH -
3200 n. en., cpeactBa Ha KoppecnoHaeHTCkux cuetax B HBY u npyrux Gankax - 5000 x. ex.,
JIETIO3UTHI U KpeauThl B Oankax - 6000 1. ex., ieHHbIe OymMaru B moptderie 6aHKa Ha MPOAaXy H
unBectuuu - 5600 1. en., HemarepuanbHbie akTuBbl — 18000 1. €., MaTepuaibHbIE AKTUBHI -
22000 #. en.

Ixzamenamop: H.B. IToropxensckas

YT1BepxkeHo Ha 3aceqanuu kadeapol «18» anpens 2023 r. (mpotokos Ne 14
ot «18» anpens 2023 1.)

3as. kagedpoti: JI.M. BosnoieHko
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